LIFE AND ACCIDENT AND HEALTH COMPANIES - ASSOCIATION EDITION

O
QUARTERLY STATEMENT

As of June 30, 2013
of the Condition and Affairs of the

GREAT AMERICAN LIFE INSURANCE COMPANY

NAIC Group Code.....0084, 0084 NAIC Company Code..... 63312 Employer's ID Number..... 13-1935920
(Current Period) (Prior Period)

Organized under the Laws of Ohio State of Domicile or Port of Entry Ohio Country of Domicile  US
Incorporated/Organized..... December 29, 1961 Commenced Business..... August 13, 1963
Statutory Home Office 301 East Fourth Street..... Cincinnati ..... OH ..... US ..... 45202

(Street and Number) (City or Town, State, Country and Zip Code)

301 East Fourth Street..... Cincinnati ..... OH ..... US ..... 45202
(Street and Number) (City or Town, State, Country and Zip Code)

Post Office Box 5420..... Cincinnati ..... OH ..... US ..... 45202
(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)

301 East Fourth Street..... Cincinnati ..... OH..... US ..... 45202

Main Administrative Office 513-357-3300-
(Area Code) (Telephone Number)

Mail Address

Primary Location of Books and Records 513-357-3300-

(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Web Site Address www.gafri.com
Statutory Statement Contact Brian Patrick Sponaugle 513-412-2931-
(Name) (Area Code) (Telephone Number) (Extension)
bsponaugle@gafri.com 513-412-1673-
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. Stephen Craig Lindner President 2. Mark Francis Muething Secretary
3. Christopher Patrick Miliano Treasurer 4. Richard Lee Sutton Appointed Actuary

OTHER

Michael Harrison Haney #
Michael William Mazur #

John Paul Gruber
Adrienne Susan Kessling
Brian Patrick Sponaugle

Vice President
Vice President

Senior Vice President
Senior Vice President
Vice President

DIRECTORS OR TRUSTEES

Jeffrey Gene Hester Stephen Craig Lindner Christopher Patrick Miliano

Michael James Prager

Mark Francis Muething

State of........ Ohio
County of..... Hamilton

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature) (Signature) (Signature)
Mark Francis Muething Christopher Patrick Miliano John Paul Gruber
1. (Printed Name) 2. (Printed Name) 3. (Printed Name)
Secretary Treasurer Senior Vice President
(Title) (Title) (Title)

Subscribed and sworn to before me
This day of August, 2013

a. Is this an original filing?

b. Ifno: 1. State the amendment number
2. Date filed
3. Number of pages attached

Yes [X] No [ ]

# OFFICERS AND DIRECTORS WHO DID NOT OCCUPY THE INDICATED POSITION IN THE PREVIOUS ANNUAL STATEMENT



Statement as of June 30, 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 15,859,839,370 | ...ovvvvrrreriererreeireerinene 15,859,839,370 | ........ 14,408,665,965
2. Stocks:
2.1 PrEfErTed SIOCKS. ......uveeceerereiicicieiee sttt ettt sttt ssensenen | sressessensneans 5,003,005 |...coovrerreinieneirereeenes | e 5,003,005 | .covvieienn 5,010,948
2.2 COMMON SIOCKS. ...vrvrrererirnrssesseseesssssssesessessssssessessssssessessessssssessessassssssesssssssssnssessansnss | sessessnees 530,072,417 | ooverereeeenes 1,000 530,071,417 | ..coeeevs 413,170,515
3. Mortgage loans on real estate:
3 FIISEIENS ettt | sereseenne 491,870,629 |...coovveieereeiresienne 491,870,629 | ............ 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 85,097,583 | ....coverereeerereeeeeeenns 85,097,583 | ............... 83,097,329
4.3  Properties held for sale (less §.......... 0 NCUMDBTANCES)......vveveereireeieireeieesnsieesessstseeens | esseeesesseesesssssssessssessanes | eenessessnssssssessssssssssssnssens | sessessnessessssesssesesenss0 | reesssessesessnsssssnsssssesseens
5. Cash ($.....46,820,340), cash equivalents ($.......... 0)
and short-term investments ($.....187,246,212)............cecueeuerueeeeeeeeieesieseeseeeseesseeesiesssenssennes | eveeesaensens 234,066,552 | ..coovvverereeerereereeienn 234,066,552 | ............. 362,732,331
6. Contract loans (including §.......... 0 Premium NOLES)........cevverecrerrieeicieresei e sssssssesessnsens | avsesisssnens 134,901,011 | oo 134,901,011 | ... 139,558,788
7o DBIVALVES. ... oottt es sttt nens s | soeesiaeeees 176,394,424 | ..o, 176,394,424 | ............. 123,991,971
8. OtherinVested @SSELS..........cocuuiiiiiiii sttt nniennes | feseeesieneas 95,505,737 | ..o 95,505,737 | coovvvueinnes 87,196,085
9. ReCeivables fOr SECUMTIES. ..o | erisesisesiaenes 8,862,913 | .o | v 8,862,913 | ...
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 17,621,613,640 | ...covovcvrerrins 1,000 17,621,612,640 | ........ 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 159,503,019 | ..o 159,503,019 | ............. 144,386,956
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cccccovveve | covvvrrerrennnn. 2,649,669 | ...ccooovverirrnnn 17,762 | oo 2,631,907 | .ovoerevenen, 981,087
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccoeverevrivvennes | vevrreireinns 11,234,817 | oo 11,234,417 | oo 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.............cccooceevecveis | vvvevvivicnnns 2,413,969 | ...oveveiieieeeeees | e 2,413,969 | ....ccvvnvene 2,709,262
18.2 Net deferred taX @SSEL.........c. e eess st essssesssans | erssseessannd 63,035,141 | oo 33,951,568 29,083,573 | oo 39,698,699
19, Guaranty funds receivable OF ON AEPOSIL...........ccccveiiiiieeicereee e sesseseeseses | erssssesssssssessesssessesssnes | sessesesensssssssesssssssessnssnss | sensensesessssssssssessnsensesd | everesssssssesiessssesesssenes
20. Electronic data processing equipment and SOftWAre............couurueieinrirriininsnee s | cvressnseessensnnes 693,039 | ..o | 093,039 | 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.............cccoueveverrieriereeeiieeceeceeeeeeeseeees | e 2,112,655 | .o | e 2,112,655 | ..o 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 252,836,155 | .oovovrerennns 3,436,716 249,399,439 | ............ 198,524,136
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............veeerirreeeriirieriieseseesseessesessssseessssesssssssessons | seeeenes 18,126,329,431 | ..ovvvvcnenn. 37,407,046 18,088,922,385 | ........ 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 18,126,329,431 | ..ovvvrcvenn. 37,407,046 18,088,922,385 | ........ 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. Funds held @s COllALETAL...........cccuruimreeurirerierreriesiie et ssssensses | eesseessnnes 121,458,790 121,458,790 | ....... ....13,701,827
2502. Company-0wWned life INSUTANCE..........ccoueveviieireieiee sttt sessaesnes | eevesessnsens 117,256,661 | ....cocvevireriecreiieernae, 117,256,661 | ............. 115,196,922
2503. Accrued contractual fee INCOME............cuuuererrrireiiiceieeseseses s ssssesssesssens | cessesssaenees 10,450,351 | oo, 10,450,351 | oo 9,364,150
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoeveeeeviereeeeesireeies | cvveevevennnes 3,670,352 | ..ovvevrirnns 3,436,716 | .o 233,636 | v 261,237
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........ccuurviviriiriicreseresenesenesenisenesenenes | cresenescnens 252,836,155 | ..oovivrnienns 3,436,716 249,399,439 | ..o 198,524,136
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Statement as of June 30, 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 $.....15,138,998,598 less §..........

included in Line 6.3 (including $.....20,586,359 MOGCO RESEIVE)..........couurvmivmiirieiiiiiesiesississsss 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 $.....4,737,474, accident and health $.....224,970

and deposit-type contract funds $.......... 0ttt bbb A bRt b e a ettt
Commissions and expense allowances payable on reinsurance assumed.
General eXPENSES AUE OF BCCIUBH.............cvuivriviieiieiciesse e sea ettt bbb bbbttt bbb s s ss bbb bbb s s s st
Transfers to Separate Accounts due or accrued (net) (including §$..........
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 $.....972,934 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)

1,922,283
....80,971,441

.......................... 4,962,444

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

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

.16,706,010,941

...15,233,864,320

2,512,500

1,380,398,944

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

1,272,233,612

...1,382,911,444

1,274,746,112

18,088,922,385

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

...................... 121,458,790
5,071,041
..2,484,889
2,074,308
...................... 131,089,029

........................ 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 June 30, 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.............cccoeueuvieieierieieseseeseeseieens | e 1,370,759,59%6 |......... 1,573,188,676 |......... 2,955,414,952
2. Considerations for supplementary contracts with life CONINGENCIES...........coiuiurieiiiriieesee e sssessens | essessessssesessssessesessnses | sesessssessesesns 84,712 | oo 499,072
3. NEtINVESIMENT INCOME. ..ottt bbbttt | sebsebsnesa 494,585,497 | ........... 395,856,958 | ............ 856,797,125
4. Amortization of Interest Maintenance Reserve (IMR) 7,112,668 |.. ..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...........cviueiieiirieieiieie ettt ssenns | sbsessnsessesaa 4,337,534 | ..o 4,681,464 9,685,480
7. Reserve adjustments ON reiNSUFANCE CEABM...........cviiiriiiiriieieieiese ettt bbb n s ssesnsns | snsessessesans (1,256,552) | ....coovverrren. (851,391) (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.........ccriueiriiriieieiciie et sns | esessnsesseenn 2,655,567 .

8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.........cviirriiiriieieirieie ettt ess e sensenses | essssassesses 16,509,274 | ...............6,925,844 | ............. 19,644,832
9. Totals (Lines 110 8.3).....cccrvrumirrrireirniineisciennn. 1,894,703,585 |.. ...3,856,606,625
10, DEALN DEMEMILS.......cvoceeicic bbbt | eebieebeeees 12,168,099 | .............11,525,726 | .............. 24,278,495
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES).........ceueuiieireieiririieieessieseisesesses e sessssessenns | sssessssessessssanees 33,333 | 99,845 | L, 168,929
12. Annuity benefits . ..295,613,504
13. Disability benefits and benefits under accident and health CONtraCES............ccceeviiceeiiicice s | cverereren e 54,067 |................3,446,658 | ................ 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.
19.
20.
21.
22.
23.

25.
26.

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

34.

35.

36.

41.
42.

44,
45,

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

51.

Payments on supplementary contracts with life contingencies

Increase in aggregate reserves for life and accident and health Contracts.............ccccceevicreceieiiccccce e

Totals (Lines 10t0 19)........cc.cvue..e.

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

Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reinSUrance asSUMEM..........c.cceveevrveerierierseeesesseeesee s senns

General iNSUrANCE EXPENSES.......c..cvevereeverreeresssesessssessesessesseseessenns
. Insurance taxes, licenses and fees, excluding federal income taxes..
Increase in loading on deferred and uncollected premiums............
Net transfers to or (from) Separate Accounts net of reinsurance
. Aggregate write-ins for deductions
Totals (Lines 20 to 27)............
Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
Dividends to policyholders

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

capital gains or (10SSes) (LiNE 31 MINUS LINE 32).......ccuiuiviiieeiieiereies ettt s
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of §

Change in nonadmitted assets.

Change in net unrealized capital gains (losses) less capital gains tax of $
Change in net unrealized foreign exchange capital gain (loss)

CAPITAL AND SURPLUS ACCOUNT
Capital and surplus, December 31, prior year.
. Netincome (Line 35)......cccccevvuneee.
38.
39.
. Change in net deferred income tax

Change in liability for reinsurance in unauthorized and certified companies
. Change in reserve on account of change in valuation basis, (increase) or decrease.
Change in asset valuation reserve
Change in treasury stock

. Surplus (contributed to) withdrawn from Separate Accounts during period
47.

Other changes in surplus in Separate ACCOUNtS StALEMENL.............cvviviieieiiereee et seene

Change in surplus notes

Capital changes:

50.1 Paid in.....cooevererrrerereerierens
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus

Surplus adjustment:
51.1 Paidin

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

......... 1,015,393,431

......... 1,619,247,150
....81,178,974

26,619,351

(1,270,018) ..

8,328,908 | ..
.{710,046) ..

..104,392,421

...23,748,917
..4,059,256

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

..(681,591)] ..

0 [ 0 ..0

1,733,394,319 | ......... 1,877,442,219 ...3,623,449,079
..161,309,266 ..109,039,746 ..233,157,546

....... 13,677 | .....217,694
..161,295,588 | .. ..109,039,746 ..232,939,852
.............. 65,213,482 |..............66,072,325 | ..............93,501,900
...96,082,106 |.............. 42,967,421 | ........... 139,437,952
3,610,854 | ..o 813,256 | ..o, 16,161,920
.99,692,960 ...43,780,677 ..1565,599,872

......... 1,274,746,112 | .........1,070,504,004 | .........1,070,504,004
....99,692,960 | .. ....43,780,677 | .. ..165,599,872
....59,353,365 | .............. 60,691,886 | .............. 70,599,937

............... (1,316,747)

....(534,037) | ..

13,775,325 | ...

1,835,865)
(414,592)

(1,329,601) ..

.(2,318,071)

52. Dividends t0 STOCKNOIAETS.........c.urvuiieieicirieieiei ettt ettt e snennne | nesesseeneens (20,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUMPIUS..........evverererrernrirrieireernrieesessseseessssessssssessessensssssessssssnsessessenssessessessenes | sesssssssssnesess sS4 A0 T | iovvesressensenns 385,599 | ..o 645,790
54. Net change in capital and surplus (Lines 37 through 53).... . . ....62,095,186 ..204,242 107
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccciueiereueeeiieiereeceiee ettt sessnns | cvensenes 1,382,911,444 | ......... 1,132,599,190
DETAILS OF WRITE-INS

08.301.  Contractual Mder fE€ INCOME........ciuiieieieiriisie ettt ssessnsntes | saens ....10,701,363 | ..coovvrre 5132454 |............. 13,843,590
08.302. Reinsurance experience refund................. 3,729,591 |.. ....(257,680) | .. ,289,668
08.303. Interest on company-owned life insurance..........ccoeveererriennnes .2,059,739 |.. ..2,043,769
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page. 8,581 |
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 16,509,274

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

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) 343,451
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Statement as of June 30, 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 FBINSUIANCE............ccvcuiveieeieiesee ettt st ses st sss s ssssstenssssnsas | sevensnes 1,371,132,131 | .......... 1,578,944,587 | .......... 2,956,358,787
2. NetinvestMeNtINCOME........c..ciiiiiirrr s sienis | conesineii 516,899,799 | ............. 404,339,676 | ............. 869,194,826
3. Miscellaneous income ....12,555,964 .3,555,302 ...22,559,973
4. TOtal (LINES 1 HhTOUGN 3)....ouieeeriircrirciiirieeeiee ittt [ reseins 1,900,587,8%4 | .......... 1,986,839,565 |.......... 3,848,113,586
5. Benefit and [0SS related PAYMENLS. .........ccciviiveicieiieie ettt bbbt s et s s s | cresaerenaes 554,179,124 | ............. 469,829,256 |.......... 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............ccovveveicvriveiiereie e [ crevernis 113,973,716 | ............. 129,706,576 | ............. 228,653,194
8.  Dividends paid t0 POIICYNOIAETS.........cveiiiiieiecieie ettt sssnsessesssensenss | ansesssssssessessnsessessessnsanses | arsesssssssessessssessesnssnseses | sovsssssessesssessessessnsansesas
9.  Federal and foreign income taxes paid (recovered) net of $.....7,401,867 tax on capital gains (losses)... 72,288,000 93,336,000 | ... .134,555,293
10, Total (LINES 5 HNMOUGN 9).....cooureirrvirriiriieriirie ettt ensssenssnenes | ceriessines 740,440,840 692,871,832 | .......... 1,418,737,757
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10)........ccciieiiiiiieieiieieieie ettt ssae s sesse s ssans | evsesanans 1,160,147,054 | .......... 1,293,967,733 | .......... 2,429,375,829
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS ..ottt | serenstenens 904,829,005 | ............. 637,076,495 |.......... 1,722,743,445
12,2 SHOCKS. . cvevuresseeeeetseses bbbttt | neneenenas 18,111,074 | ovvvvenn. 17,204,590 | ...occvenneee 130,712,434
12,3 MOIAGE [0ANS.......eiecvieieeiciceie ettt ettt a bbbt s st s s s s s s sse st enses e bantessesansans | evsessessnsones 55,069,772 | coovvvverenne. 2,114,747 | oo 22,185,233
12,4 REAIESIALE ...k | sttt ettt | cebenei st nes | st
12,5 Other iNVESIEA @SSELS........cuourvirerieiereieeriereie sttt nssnenes | conesssenesnas 37,623,991 | oo 34,402,810 | .....oveveeee. 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 12.1 10 12.7)....cuiuecueieirieieieeseee ettt ss s ssssssss s sssssans | essensenes 1,015,633,842 | ............. 690,798,642 | .......... 1,952,955,391
13.  Cost of investments acquired (long-term only):
131 BOMAS..ouvtreeesrieetieces sttt | ceeeeeiene 2,303,124,651 |.......... 1,528,398,206 | .......... 3,605,428,271
13,2 SHOCKS. o rvevueereeeraeesseees s eess et es ettt ensnnnns | rnentenseaas 90,034,283 | ............. 115,292,905 | ............. 149,332,457
13.3 MOMGAGE I08NS........cvevevercitirisesieee ittt | eeneeeeinas 73,709,433 | .......coo.nun 68,750,000 |............. 204,231,500
1314 REAIESIALE . ..eouveveeeececii et ettt | seseeeetennenas 3,680,261 | ...ovveorereennne 1,086,636 | ..cocovvernncnn 2,669,862
13.5  Other iNVESIEA @SSELS........cveuurvereiircriieriierieei sttt nenes | coneesesneenes 58,134,714 | ..............c 48,188,278 | ....ccoeveuve. 95,745,261
13.6  MisCEllan@OUS @PPLICAtIONS...........cvuiveieieeieictece ettt sttt ssenes | aenessaneesees (98,249,548 ............... 48,520,886 | .............. 69,165,771
13.7 Total investments acquired (LINES 13.110 13.6).....cvvirirreineicisiessessesise s sssssss s sssssss s ssessssssssssssesses | arsesssees 2,430,433,794 | .......... 1,810,236,911 | .......... 4,126,573,122
14.  Netincrease (decrease) in contract I0ans and PremiUm NOLES.........c.ewrurereereerreeineireie ettt eesssessessessssssssss | sessesssssanenns (XYM A)) — (3,570,357) ccvovereireenee (5,357,020)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (1,410,142,175)| ......... (1,115,867,912)] ......... (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............c.ccoververereriereeeee e | eeveieiienns 136,330,173 | .ccevveveee (84,968,863)| ............ (153,481,557)
16.5 Dividends t0 SOCKNOIAES..........ccuevieeiiicteteicceeee ettt s ettt ae et en s sesastesnsssenns | sesseresnesenan 20,000,000 [ .ovovevereerirecrerereeerieees | e
16.6  Other cash provided (APPlIEA). ... sesssennsns | ssseieseessssenas 4,999,169 | ...cceeee.... 11,816,289 | ......coo...e. (15,412,915)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ [ cooceenee. 121,329,342 | .............. (73,152,574)| ............ (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. (128,665,779) | ...ocvvvve. 104,947,247 | ............. 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)................ 234,066,552 315,458,932 362,732,331

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 June 30, 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.........cvuureererirceireriseceisrieseseerieessess st sss st essssenes | cessesssessssessesesee 25,478,257 | ..o 26,584,463 | ...oovvrerereinns 52,691,354

3. Ordinary individUal @NNUILIES. .........covervrrereerrereieiiecersissiees e ssesssssssssessessesssssssssnnsss | sessesssssssssssessns 1,349,102,162 | .coocvvverieeercnn 1,548,054,559 | ...cooovvvirirrirnnee 2,682,898,170

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

5. GrOUP life INSUTANCE. ....cvueereececerie ittt sttt estensnes | sesessasssessnssessanssssessanens (R 1) | (VR 7 () (8,501)

8. GrOUP @NNUIIES......vourvereiiearirieieeiieesissei sttt ssssensensntene | eesssssssesssnessesesees 11,260,548 | ....oovvvirrrins 12,238,127 | oo 21,989,423

7o ABH = GIOUD ettt en e | eest et 36,049 | oo 40,435 | oo 79,495

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

9. ABH = OLNBT ..ottt | ettt 5,352,557 | covoovreecereerneeeiens 6,208,177 | coveorevveecerecrereceenne 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 1,391,211,029 | oo 1,593,122,890 | covoovvrvrerrienne 2,769,575,641

12, DEPOSIt-tYPE CONMFACES.......covviveiicteieece sttt ensebenes | dsssssesssssaesssssesesseaens 6,372,412 | oo 3227411 | e 11,188,901

13, TOMAL ..ot | reese e 1,397,583,441 | oo, 1,596,350,300 | ..coovervrnrrrirenne 2,780,764,542

DETAILS OF WRITE-INS

0O PO B OO PP O TR
1098. Summary of remaining write-ins for Line 10 from oVerflow Page........ccoeuvveieieieiennsieniinns | oveieissiesesessssesessssssesennd L0 TR (1 TR 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @D0VE)......ererererrsareseesersnrsssessesesnessssssssssens | seeseessssssssssssssssssssseesssssssssesenes [0 OO {0 OO 0
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Statement as of June 30, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

1. 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 June 30, 2013 December 31, 2012
(1) State basis Ohio $ 99,692,960 $ 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 $ 99,692,960 _ $ 155,599,872
Surplus

(5) Statutory surplus state basis Ohio $  1,382911,444 $  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 $ 1382911444 $  1,274,746,112

2. ACCOUNTING CHANGES AND CORRECTION OF ERRORS
Effective January 1, 2012, the Company adopted Statement of Statutory Accounting Principle No. 101, Income Taxes, a Replacement of
SSAP No. 10R and SSAP No. 10 (“SSAP 101”). SSAP 101 amends the deferred tax asset admittance test set forth in SSAP 10R, Income

Taxes — A Temporary Replacement of SSAP 10, by limiting the admissibility thresholds based on current period risk-based capital levels
and modifying disclosure requirements. The adoption of SSAP 101 did not impact the Company’s financial statements.

3. BUSINESS COMBINATIONS AND GOODWILL — No significant change.
4. DISCONTINUED OPERATIONS — No significant change.

5. INVESTMENTS
A, B & C — No significant change.Mortgage Loans, including Mezzanine Real Estate Loans
D. Loan-Backed Securities
(1) The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at the date of
purchase to determine the effective yields; significant changes in estimated cash flows from the original purchase assumptions
are accounted for on a prospective basis.
(2) The Company has no aggregate loan-backed securities with an other-than-temporary impairment (“OTTI”) in which the
Company has the intent to sell or the inability or lack of intent to retain the investment in the security for a period of time to

recover the amortized cost basis.

(3) The Company has no loan-backed securities with an OTTI recognized through the second quarter of 2013.

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 24,887,202
2. 12 Months or Longer 22,187,854

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 1,165,243,705
2. 12 Months or Longer 222,025,237

(5) Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at June 30, 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.
6. JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES — No significant change.

7. INVESTMENT INCOME - No significant change.

8. DERIVATIVE INSTRUMENTS — No significant change.
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INCOME TAXES

Statement as of June 30, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

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

A. Deferred tax assets and deferred tax liabilities
1. The components of the net deferred tax asset/ (liability) are as follows:
06-2013 12-2012 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $ 85508831 $ 10065340 $ 95574171 $ 82946521 $ 9,779,378 $ 92,725899 $ 2562310 $ 285,962 $ 2848272
b. Statutory valuation allowance adjustment - - - - - - - - -
c. Adjusted gross deferred tax assets 85,508,831 10,065,340 95,574,171 82,946,521 9,779,378 92,725,899 2,562,310 285,962 2,848,272
d. Deferred tax assets nonadmitted 33,951,568 - 33,951,568 31,391,350 - 31,391,350 2,560,218 - 2,560,218
e. Subtotal net admitted deferred tax asset 51,557,263 10,065,340 61,622,603 51,555,171 9,779,378 61,334,549 2,092 285,962 288,054
f. Deferred tax liabilities 14,547,429 17,991,601 32,539,030 14,493,144 7,142,705 21,635,849 54,285 10,848,896 10,903,181
g. Net admitted deferred tax assets/(net
deferred tax liability) $ 37,009,834 $ (7926261) $ 29,083573 $ 37,062,027 $ 2,636,673 $ 39,698,700 $ (52,193) $ (10,562,934) $ (10,615,127)
2. Admission calculation components, SSAP No. 101:
06-2013 12-2012 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Federal income taxes paid in prior years recoverable
through loss carrybacks $ 37,009,834 $ 10,065340 $ 47,075,174 $ 37,062,027 $ 9779378 $ 46,841,405 $ (52,193) $ 285962 $ 233,769
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 imitation thresfold XXX XXX 200,249,924 XXX XXX 168,006,786 XXX XXX 32,243,138
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 14,547,429 14,547,429 14,493 144 14,493,144 54,285 54,285
d. Deferred tax assets admitted as the result of application
of SSAP No. 101 $ 51,557,263 $ 10,065340 $ 61,622,603 $ 51,555,171 $ 9,779,378 $ 61334549 $ 2092 $ 285962 $ 288,054
3. Other admissibility criteria:
06-2013 12-2012
a. Ratio percentage used to determine recovery period
and threshold limitation amount 921% 943%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold limitation in
2(b)2 above $ 1,334999496 $ 1,120,045238
4. Impact of tax planning strategies:
06-2013 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% 0.0% 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% 0.0% 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 June 30, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

B.

Notes to Financial Statements

The Company has recognized all of its deferred tax liabilities.

C. Current income taxes incurred consist of the following major components:

1. Current income tax:
. Federal

. Foreign
Subtotal

. Other

Q@ .0 a0 o

2. Deferred tax assets:

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

. Federal and foreign income taxes incurred

a. Ordinary
1 Discounting of unpaid losses
2 Unearned premium reserve
3 Policyholder reserve
4 Investments
5 Deferred acquisition costs
6 Policyholder dividends accrual
7 Fixed assets
8 Compensation and benefits accrual
9 Pension accrual
10 Receivables - nonadmitted
11 Net operating loss carry-forward
12  Tax credit carry-forward
13  Other
14  Accruals
15 Amortization of intangibles
16 Underwriting expenses
99 Subtotal
b. Statutory valuation allowance adjustment
c. Nonadmitted
d. Admitted ordinary deferred tax assets
e. Capital
1 Investments
2 Net capital loss carry-forward
3 Real estate
4  Other
5 Non-insurance subsidiaries
99 Subtotal
f. Statutory valuation allowance adjustment
g. Nonadmitted
h. Admitted capital deferred tax assets
i Admitted deferred tax assets
3. Deferred tax liabilities:
a. Ordinary
1 Investments
2 Fixed assets
3 Deferred and uncollected premium
4 Policyholder reserves
5 Other
6 Policy loans
99 Subtotal
b. Capital
1 Investments
2 Real estate
3 Other
99 Subtotal

C.

Deferred tax liabilities

4. Net deferred tax assets/liabilities

06-2013 12-2012 Change
$ 65,213,482 $ 93,496,618 $ (28,283,136)
- 5,282 (5,282)
$ 65,213,482 $ 93,501,900 $ (28,288,418)
7,401,867 18,850,990 (11,449,123)
$ 72,615,349 $ 112,352,890 $ (39,737,541)

06-2013 12-2012 Change
$ - $ - $ -
27,539,167 27,261,938 277,229
46,082,510 43,881,896 2,200,614
116,950 118,355 (1,405)
2,055,972 2,075,522 (19,550)
1,209,067 1,644,282 (435,215)
703,828 869,442 (165,614)
2,321,323 1,769,792 551,531
5,480,015 5,325,294 154,721
$ 85,508,831 $ 82,946,521 $ 2,562,310
33,951,568 31,391,350 2,560,218
$ 51,557,263 $ 51,555,171 $ 2,092
$ 10,064,990 $ 9,779,028 $ 285,962
350 350 -
$ 10,065,340 $ 9,779,378 $ 285,962
$ 10,065,340 $ 9,779,378 $ 285,962
$ 61,622,603 $ 61,334,549 $ 288,054

06-2013 12-2012 Change
$ 581,107 $ 4,442 $ 576,665
3,393,929 3,933,076 (539,147)
4,941,389 4,412,638 528,751
4,253,156 4,772,867 (519,711)
226,085 155,619 70,466
1,151,763 1,214,502 (62,739)
$ 14,547,429 $ 14,493,144 $ 54,285
$ 17,991,601 $ 7,142,705 $ 10,848,896
$ 17,991,601 $ 7,142,705 $ 10,848,896
$ 32,539,030 $ 21,635,849 $ 10,903,181
$ 29,083,573 $ 39,698,700 $ (10,615,127)
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Statement as of June 30, 2013 ofthe 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
statutory federal income tax rate to income before income taxes. The significant items causing this difference are as follows:

06-2013 12-2012
Provision computed at statutory rate (operations and realized gains/losses) $ 62,031,990 $ 105,890,854
Permanent differences:
Dividend exclusion (39,371) (53,360)
Stock options (50,507) (19,136)
Company-owned life insurance (720,909) (1,451,579)
Ceding commission (465,360) (1,465,439)
Provision to return adjustments - (245,953)
Other 444 151,662
Total permanent differences (1,275,703) (3,083,805)
Timing adjustments:
Investment differences (4,776,843) (4,457,086)
Reserves 618,525 1,059,749
DAC tax adjustment 2,200,613 7,259,475
Accounts payable 187,608 (87,474)
Provision to return (primarily investment-related items) - (6,319,365)
Fixed assets 123,160 142,501
Sale of subsidiary - (1,368,920)
Other 348,319 (531,665)
Total timing adjustments (1,298,618) (4,302,785)
Other adjustments
Unrealized gain (loss) on options 13,157,680 13,296,978
Other - 551,648
Total other adjustments 13,157,680 13,848,626
Federal income tax expense on operations and realized gains/losses $ 72,615,349 $ 112,352,890
Gross change in deferred tax asset
Timing adjustments $ 1,298,618 $ 4,302,785
Impact of non-admitted assets 435,215 2,092,998
Unrealized gains/losses 7,520,871 8,953,964
Software development 52,303 (1,111,993)
Credit swaps (980,000) (1,921,500)
Sale of subsidiary - (1,368,927)
Other (272,097) (157,499)
Total change in deferred tax asset recorded directly to surplus 8,054,909 10,789,828
Total statutory income tax expense $ 80,670,258 $ 123,142,718
E. (1) At June 30, 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
$2,010,936. 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 Capital Total
2013 $ 65,213,482 $ 7,401,867 $ 72,615,349
2012 89,870,635 20,301,375 110,172,010
2011 52,062,655 12,784,513 64,847,168

(3) AtJune 30, 2013, the Company had no deposits to disclose under Section 6603 of the Internal Revenue Service Code.
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Statement as of June 30, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

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.

INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES — No significant change.

DEBT - No significant change.

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

CAPITAL AND SURPLUS, SHAREHOLDERS’ DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS - No significant change.

CONTINGENCIES - No significant change.
LEASES — No significant change.

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

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.

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

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

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

Level 1 Level 2 Level 3 Total

Assets:
Bonds:

U.S. Government and government agencies $ - $ -3 -3 -

States, municipalities and political subdivisions - - - -

Foreign government - - - -

Residential MBS - 9,405,061 1,398,727 10,803,788

Commerical MBS - - - -

All other bonds - 10 80 90
Total bonds - 9,405,071 1,398,807 10,803,878
Non-affiliated common stock 196,764,768 38,776,039 93,633,930 329,174,737
Non-affiliated preferred stock - - - -
Equity index call options - 174,397,055 - 174,397,055
Interest rate swaptions - 1,997,369 - 1,997,369
Total assets accounted for at fair value $ 196,764,768 $ 224575534 $ 95,032,737 $ 516,373,039
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Statement as of June 30, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

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

Total Gains Total Gains

Beginning Transfers Transfers and (losses) and (losses) Ending

Balance at into out of included in included in Balance at

3/31/2013 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2013
States, municipalities and

political subﬁivisions $ -8 -8 - 8 -8 -8 - 8 - 8 -8 - 8

Residential MBS 1,488,691 - - 10,486 (67,639) - - (32,812) - 1,398,726
All other bonds 80 - - - - - - - - 80
Non-affiliated common stock 88,601,467 - (8,600,000) (1,649,212) (2,243,775) 19,525,450 - (2,000,000) - 93,633,930
Non-affiliated preferred stock 15,146 - (15,146) - - - - - - -
Total $ 90,105384 $ - $ (8,615146) $ (1,638,726) $ (2,311,414) $ 19525450 $ - $ (2032812) $ - $ 95,032,736

3. Fair Value Recognition of Transfers Between Levels

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

4. Inputs and Techniques Used in Estimating Fair Value

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

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

B. The Company has no additional fair value disclosures.

C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as reflected
in the following table. See item 4 above for a discussion of each of these three levels.

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 $ 40,110,535 $ 39,066,278 $ 2,872,817 $ 17,471,705 $ 19,766,013 $
States, municipalities and
political subdivisions 2,108,544,190 2,091,618,588 - 2,088,382,694 20,161,496

Foreign government 27,850,903 25,681,152 - 27,850,903 -

Residential MBS 3,023,472,322 2,768,875,106 - 2,772,822,970 250,649,352

Commercial MBS 2,108,373,169 1,934,894,645 - 2,085,459,701 22,913,468

Asset backed securities 1,657,386,761 1,627,017,648 - 1,346,332,867 311,053,894

All other bonds 7,809,028,987 7,372,684,283 7,669,900 7,564,085,239 237,273,848
Total bonds $ 16,774,766,867 $ 15859,837,700 $ 10,542,717 $ 15,902,406,079 $ 861,818,071 $
Non affiliated common stock 329,174,737 329,174,737 196,764,768 38,776,039 93,633,930
Non affiliated preferred stock 5,215,146 5,003,004 - 5,200,000 15,146
Other Invested assets - schedule BA 105,377,334 95,505,738 - - 105,377,334
Mortgage loans 491,762,000 491,870,629 - - 491,762,000
Equity index call options 174,397,055 174,397,055 - 174,397,055 -
Interest rate swaptions 1,997,369 1,997,369 - 1,997,369 -
Policy loans 134,901,011 134,901,011 - 134,901,011
Total financial assets $ 18,017,591,519 $ 17,092,687,243 $ 207,307,485 $ 16,122,776,542 $ 1,687,507,492 $
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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 June 30, 2013 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
The company became a member of the Federal Home Loan Bank (“FHLB”) on August 14, 2009. Through its association with FHLB and by
purchasing a set amount of FHLB stock, the Company can enter into deposit contracts. The Company owned $33.6 million and $25.7
million of FHLB stock at June 30, 2013 and December 31, 2012, respectively. The Company borrowed $200.0 million through the FHLB
membership in the second quarter of 2013. The Company has now borrowed $440.0 million since becoming a member of the FHLB in
2011. Per the funding agreement, the Company was required to purchase an additional 40,000 shares ($4.0 million) of the FHLB stock. The

Company also posted collateral to the FHLB of assets with a fair value of approximately $585.9 million as of June 30, 2013. The deposit
contract liabilities and related assets are accounted for in the Company’s general account.

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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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 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: B,
PART 1 - INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ]
11.2 If yes, give full and complete information relating thereto:

PART 1 - FINANCIAL

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

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

141
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

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

If yes, please complete the following:

Prior Year-End
Book/Adjusted Carrying Value

No[ ]

710,607

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 no, attach a description with this statement.

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

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

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

16.1

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

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:

17. 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

87819#AA2 TD BK MIAMI CTL 3.79% 1/15/2038
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Statement as of June 30, 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 1,863,027
113 Commercial mortgages 490,007,602
1,14 Total MOrtgages in OO STANGING.........civeieiiiiiieieieiritese sttt s etttk s e n bbbt sttt G 491,870,629

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

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

1.33  Commercial mortgages

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

Long-term mortgage loans in process of foreclosure

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

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

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

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

Operating Percentages:

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

Yes[ ] No[X]

Qo9



Statement as of June 30, 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
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Statement as of June 30, 2013 of the GR

EAT AMERICAN LIFE INSURANCE COM
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. Lo e 238,101 32,982,228
2. o ..13,407
3. Arizona... oo 515,557
4. Arkansas.... o .
5. California o ...91,184,207 | ..
6.  Colorado.... oo ...11,720,578 |..
7. Connecticut . I ...41,348,665
8. DElAWATE.......ceieececsie e L
9. District of Columbia...........ccoecereirirrieieiirieeseee s DC|...... L
10.  Florida.........ccovunuee o
11.  Georgia.. I
12, HAWAI#. v L
13, 1ABN0. ..o L
14, llinois. o ...48,952,178 |..
15.  Indiana o ....39,015,693
16. lowa. o
17.  Kansas o .
18.  Kentucky o ....29,038,098 | ..
19.  Louisiana o ....28,348,611
20. Maine..... o .
21.  Maryland o ....34,564,893 |..
22. Massachuse o ....32,487,780
23.  Michigan I ....69,190,085
24.  Minnesota.. . S ....25,110,809
25, MISSISSIPPI....coveereeriereieisirsereeeissieee st esees MS|...... L 15,848,121
26, MISSOU...oveerrirreireisieeseisisesesse sttt sseenes MO|...... L 22,718,736
27. Montana. WMT L
28.  Nebraska.... WNE|....L...
29. Nevada........... NV L .
30. New Hampshire.. WNH|.....L... ....13,549,986 | ..
31.  New Jersey.... WNJ L ....52,784,058 |..
32.  New Mexico NM|....L... .
33.  New York........ WNY LN ...14,796,950 |..
34.  North Carolina NC{....L... ....68,325,061
35.  North Dakota.. .ND{...L...
36. Ohio........... OH|...L..
37.  Oklahoma... LOK.....L...
BT 1o o OSSP OR|...... L
39, PennsyIvania.........ccocveeinineice s PA|...... L
40. Rhode Island.. o
4. L
42. L \
43 L 49,596,916
44, - ...54,414324 | ..
45, - ...14,880,422 |..
46. el 3,004,530
47.  Virginia... - ....43,164,048
48.  Washington b ....35,406,498
49.  West Virginia.. Lo
50.  Wisconsin... LWL
51, WYOMING.... ittt WY |...... L
52.  American Samoa N
53.  Guam............ L
54. Puerto Rico..... ...N..
55.  US Virgin Islands... L
56.  Northern Mariana Islands...........c.cccooceververneeresesiecseenis MP]...... N
57. Canada........ccccoevrrennee. N .
58.  Aggregate Other Alien .0 ..0
59, Subtotal......ccocveiiieiiee e ..5,346,556 ..6,372,412
90. Reporting entity contributions for employee benefit plans............. XXX
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES...........cceveveerieereeeee e | e XXXKeoviet [ rerrriereieisssnens | everssiesesississsnes | vevesiesisssssessessssssssssesssssnses | oesessesesssssssesenss | sreesessesesisssssins [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)........ccouererrrrererierrienereiesensesssensenseennes | o XXXoins | +.....25,832,247 | 1,360,362,711 |....................5,380,490 | ......cccoevenennl0 | 1,391,575,447 | ........ 6,372,412
96.  Plus Reinsurance ASSUMEd..........c.ccvurreievriieisenensessieseessiessnns
97. Totals (All Business)........... ..5,380,490 | .. .1,396, 238 330
98. Less Reinsurance Ceded .5,380,490 | ..o | e 25,106,199
99. Totals (All Business) less Reinsurance Ceded 1,371,132,131
58001. Other FOrQIgNn.........coueveuriirieieiriieresissiese s sesssesseesssessenns
58002, oot ann
58003, oo ns
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 June 30, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust IlI
American Financial 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
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company

{

Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.

n

Penn Towers, Inc.
Pennsylvania Oil & Gas Holdings, LLC

Terminal Realty Penn Co.

Waynesburg Southern Railroad Company
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
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%)

Penn Central Energy Management 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
PA 46-3246684
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
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 June 30, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Financial Resources, Inc. »
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.
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
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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
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 June 30, 2013 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American 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 (51.7%) 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
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 June 30, 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..

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

. | The Associates of the Jersey Company.. .. | American Premier Underwriters, Inc..
Cal Coal, INC..vovveeeee s American Premier Underwriters, 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.....
.............. i [31-1236926.. | ...cocveveens | ceeiieiiieen | ceveeieieeeeenennnn. | PCC Real Estate, Inc American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. ... | 76-0080537... | ....ccceceee | ceeeeeeeees | ceeeveeveveee.. | PCC Technical Industries, Inc. American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.....c.......
............................. 31-1388401.. | e [cveereirenirees | cveeerereineenenne. | PCC Maryland Realty COmp......vueieiceieeerercceees PCC Technical Industries, IncC..........c.cccccocvvvereererneenne. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.............. . 106-1209709.. | ...cvvvvvvees | cerervenreneens [ cvevesereneneeee. | PENN Central Energy Management Company...........cooceeveveeee | DE.ceceei [NIAL............. | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, InC.... |.............
.............. e [23-1537928.. | o | e L veieeeeeceeneee | PENN TOWETS, INCececeecccecseeesceeeesesinesieenns | PAccee |NIALL.............. | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.....c.......
.................................................................................... 46-3246684.. | ......cocovovv | ceevieieinniiees | creesiieeeee. | Pennsylvania Oil & Gas Holdings, LLC..........ccccococevveivcvneeens |PAL [NIALL............. | American Premier Underwriters, Inc.............cccccueveeeeeee. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
veee [ 23-B000766.. | ..vovverrerens | crrerereiririreinns | reeereeieiseeeinnns Pennsylvania-Reading Seashore Lines............ccccocevvevrivninnnnns N NIA....cooine American Premier Underwriters, Inc. Ownership......... | ..... 66.670 | American Financial Group, Inc.... |.............
veee [23-6207599.. | oo [ e | e Pittsburgh and Cross Creek Railroad Company. PA............ NIA...cooine American Premier Underwriters, Inc. Ownership......... | ..... 83.000 | American Financial Group, Inc.... |....cc.c.....

. 123-1707450.. Terminal Realty PeNn Co......c.oviuvvvieiinieesesesssieeenenns American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc....

23-1675796.. |. . | Waynesburg Southem Railroad Company... . . .. | American Premier Underwriters, Inc.. . | Ownership .| ...100.000 | American Financial Group, Inc....

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

31-1446308.. Hangar ACQUISIION COM..........cvvurerereereeereincisee e APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc....

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

. 191-1242743.. Premier Lease & Loan Services Insurance Agency, Inc........... WA.......... NIA.....cccooee. APU Holding Company. Ownership......... ...100.000 | American Financial Group, Inc....

.................................................................................... 91-1508644.. | .....cccecvves | cerveriresniies [ ceveeieseennnn.. | Premier Lease & Loan Services of Canada, Inc.........ccccoceeeeee. | WA.L......... | NIA............... | APU Holding Company...........cccceceurevviveenirenrinennne. | OWNership......... | ...100.000 | American Financial Group, Inc.... | ...ccccc.....




Statement as of June 30, 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) *
0084...... American Financial Group, Inc........ 22179...... 95-2801326.. Republic Indemnity Company of America APU Holding Company...........eeureereereeeneenenereeneenens Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 43753...... 31-1054123.. |. . | Republic Indemnity Company of California.. . | Republic Indemnity Company of America.. .... |Ownership......... | ...100.000 |American Financial Group, Inc....
.................................................................................... 31-1262960.. Risico Management Corporation APU Holding Company..........c.ccccecvvvernrreeerirneennnee. | OWnership......... | ...100.000 | American Financial Group, Inc....
v [ 31-0823725.. | oo | e | e Dixie Terminal Corporation............ccecvrveureenniireenneeeenenns American Financial Group, INC........cccoevvvienniinninns Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
revereerneeees | 980606803, | oo | e [ GAIl Holding Bermuda Ltd...........ccccovereriveieiereeieeisiisiennns American Financial Group, InC..........ccccccoereerieieinnnns Ownership......... ...100.000 | American Financial Group, Inc.... |.............
............... 98-0556144.. | ....ovvervees [cvrereirrieniens | cerenreseenenieenee | GALINAEMNILY, Lt .voiiicieiccccec s GAI Holding Bermuda Ltd............cccceeveveenierrereninnene | OWnership......... | ...100.000 | American Financial Group, Inc.... |.............
.......................................................... Marketform Group Limited GAI Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.......................................................... Marketform Holdings Limited Marketform Group Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |......c......
.......................................................... Caduceus Underwriting Limited...........cccourrevnereirerniniinninne Marketform Holdings Limited.........c..ccccocoevvererrenennnne. | OWnership........ | ...100.000 | American Financial Group, Inc.... | .............
e [ [ Lavenham Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.............
.......................................................... Marketform Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
.......................................................... Gabinete Marketform SL..........ccoovieeiiiereeeee s Marketform Limited...........cccccocoeeeviiesieeeccenseeneee. | Ownership........ | ...100.000 | American Financial Group, Inc.... | .............
.......................................................... Marketform Australia Pty Limited Marketform Limited...........cccocoeevieveiesviccieccienveenene. | Ownership......... | ...100.000 | American Financial Group, Inc.... | ...ccccc.....
.......................................................... Studio Marketform SRL Marketform Limited..........ccccccoevvereresesieseseienseneee. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... |.............
.......................................................... Marketform Management Services Limited............c.ccccecveveen. | GBR.......... | NIALL............... | Marketform Holdings Limited............cc.ccoeverrienrennennen. | OWnership......... | ...100.000 | American Financial Group, Inc.... | ............
.......................................................... Marketform Managing Agency Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |.............
e | [ Sampford Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... | ...cccco.....
..................... Marketform Trust Company Limited..........cococuviviriririiiinninne Marketform Group Limited...........c.ccceererivrnirernirnnenen. | OWnership........ | ...100.000 | American Financial Group, Inc....

06-1356481.. |.
. |31-1475936..
58-646032....
13-1935920.. |.

. | Great American Financial Resources, Inc

. | Great American Life Insurance Company

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

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

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

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

. | Ownership

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

.| ...100.000

...100.000
...100.000

.| ...100.000

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

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

45-2969767.. Aerielle IP Holdings, LLC Great American Life Insurance Company...........c.cc...... Ownership......... | ... 62.500 |American Financial Group, Inc....
26-4391696.. Aerielle, LLC.....ivieiceeiecee e Great American Life Insurance Company. Ownership......... | ..... 62.500 | American Financial Group, Inc....
31-1021738.. |. . | Annuity Investors Life Insurance Company.. .. | Great American Life Insurance Company.. . | Ownership.... ...100.000 | American Financial Group, Inc.... |....
27-4078277.. Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company. Ownership......... | ..... 85.000 | American Financial Group, Inc....
ween | 27-0513333.. | oo e [ Bay Bridge Marina Management, LLC...........cccoocvviniirernin. Great American Life Insurance Company. Ownership........ | ..... 85.000 | American Financial Group, Inc.... |...ccccc.....
1 20-1246122.. | oo [ e Brothers Management, LLC...........cccooviernineicinineinseinenae Great American Life Insurance Company. Ownership......... | ..... 99.000 | American Financial Group, Inc.... |.............
45-3988240.. | ....ovreires | e | e FT Liquidation, LLC........coveieeeeriieeeireseeseseesceeesssssieenes Great American Life Insurance Company..................... Ownership......... ...100.000 | American Financial Group, Inc.... | ..c.ccoceu...
veee [ 20-4604276.. | oo [ e e GALIC - Bay Bridge Marina, LLC........c.ccoveveuninrrerircene Great American Life Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoce....
reveverenneees |85-5565693.. [ i | e [ GALIC-Sorrento, LLC.......coovieeieiireiriieeieieeeee e Great American Life Insurance Company Ownership......... | ... 65.000 | American Financial Group, Inc.... |2...........
.................................................................................... B1A3NTTT . | o | eeeeviresnies [ eeveesiieenneee. | GALIC BrOthers, INC......vcvveiieicccececeeees s Great American Life Insurance Company..................... | Ownership......... | .....80.000 | American Financial Group, Inc.... |.............
ceee | 45-1144095.. | oo | e | e GALIC Pointe, LLC........cccoveriereeeiee e Great American Life Insurance Company. Ownership......... | ... 65.000 | American Financial Group, Inc.... |2...........
reeriennennes | 26-3260520.. | ovovvieiien | e [ Manhattan National Holding Corporation..............c.ccevevivnnnnns Great American Life Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... | .............
67083...... 45-0252531.. | coeevvvieen et | e Manhattan National Life Insurance Company...........cccocvvevenee. Manhattan National Holding Corporation...................... Ownership......... ...100.000 | American Financial Group, Inc.... | .....cc......
2 152-2179330.. | v | cerrerreirienens | e Skipjack Marina Corp........curureeneineeeinssseesssesseeeesseenens Great American Life Insurance Company..................... Ownership......... ...100.000 | American Financial Group, Inc.... | ..ccccoce....

| T4-2180806.. | oo | e e United Teacher Associates, Ltd............ccccocvinenerninincrininns T NIA s AAG Holding Company, INC..........cccreuerneirerninreneinenns Ownership......... ...100.000 | American Financial Group, Inc.... |1...........
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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....
. 134-1017531.. Ceres Group, INC.......cvveeeeeiierieeeieessee e Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc....
AT-0717079.. | oo et | e Continental General Corporation Ceres Group, INC.....ccuvvirerniersieesies s Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
AT-0463747.. | oo | oo | ceeieessieneenas Continental General Insurance Company. Continental General Corporation...............cccoevieveienne Ownership......... ...100.000 | American Financial Group, Inc.... |.............
47-0562685.. | ....overrerres | errerreiriienienns | ceerreieissieneienns Continental Print & Photo CO.......c.ccvvurieereiiierieieeeieieeis Continental General Corporation............cc.cccevieveienns Ownership......... ...100.000 | American Financial Group, Inc.... | .....cc......
1341947042, | ..o | e | e QQAgeNCy Of TEXaS, INC.....cvuvvrerrieririeirieieie e Ceres Group, INC.......vvverrerinreieieisieeeesse s Ownership......... ...100.000 | American Financial Group, Inc.... | ..cccccvv....
1311395344 [ e e Great American AdViSors, INC............ccccrrireerricreeeiee s Great American Financial Resources, Inc..................... Ownership......... ...100.000 | American Financial Group, Inc.... | .....ccc.....
42-1575938.. | oo [ e [ Great American Holding, INC...........ocovvnirnireininercrenirens OH............ NIA .o American Financial Group, INC..........ccovuverernreneerene. Ownership......... ...100.000 | American Financial Group, Inc.... |...c.cc......
ceen | 27-3082314.. | oo e e Agricultural Services, LLC...........cocovminineininerereresees OH............ NIA .o Great American Holding, Inc. . | Ownership......... ...100.000 | American Financial Group, Inc.... |.............
| 45-4110027.. | oo | e | e Unites States Commodities Producers LLC...........ccccocviivnenee MT..ovnnee NIA..coon. Agricultural Services, LLC .... |Ownership......... | ..... 75.000 |American Financial Group, Inc.... |....
27-4395897.. | ..o | e [ e Livestock Market Enhancement Risk Retention Group............. NV.ne A Unites States Commodities Producers LLC.................. Ownership......... | ... 1.000 |American Financial Group, Inc.... |2...........
.................................................................................... 27-2354685.. | ....ccoeevveee | cereerireesies [ ceveeeneieennn.. | United States Livestock Producers, LLC..........coccvvveevicccvcenes [NV | NIAL............ | Agricultural Services, LLC..........ccccoccevievvieenieene. | Ownership......... | .....75.000 | American Financial Group, Inc.... |....ccc......
0084...... American Financial Group, Inc........ 14084...... 27-4395897.. | .vovveveiries | cerrerirereinneins [ e Livestock Market Enhancement Risk Retention Group............. NV A, United States Livestock Producers, LLC...........cccc....... Ownership......... | ..... 99.000 |American Financial Group, Inc.... |2...........
0084...... American Financial Group, Inc........ 35351...... 31-0912199.. [ .ovoveeries | e [ e American Empire Surplus Lines Insurance Company............... DE.....ccoo A Great American Holding, INC........c.cccocvieieriereiininnnns Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
0084...... American Financial Group, Inc........ 37990...... 31-0973761.. | .ovoverries | e [ American Empire Insurance Company. A, American Empire Surplus Lines Insurance Company... |Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
............... 59-1671722.. | .coovvvvees | ceeeririesiees [ cerveeisisiennnen.. | American Empire Underwriters, Inc American Empire Insurance Company...............cc........ | OWnership......... | ...100.000 | American Financial Group, Inc.... |.............

e [ | | GAl Australia Pty Ltd..........ccocovnmmrenerrnrcreneneesneeenne Great American Holding, Inc. Ownership......... ...100.000 | American Financial Group, Inc....

o] et | s | s ... | Great American International Insurance Limited.. . . .. | Great American Holding, Inc.. Ownership .| ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 73-0556513.. | .oevoveerens [ eoverrererrenerens | v Mid-Continent Casualty CoOmpany............coeereererererrenereennens Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 73-1406844.. Mid-Continent Assurance Company.............cccoeceeereerirreerenneens Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 38-3803661.. |. . | Mid-Continent Excess and Surplus Insurance Company. . | Mid-Continent Casualty Company. . | Ownership .| ...100.000 |American Financial Group, Inc....
30-0571535.. Mid-Continent Specialty Insurance Services, InC..........c.coccuee. Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc....

T3-0773259.. | covveverieres [ evrrereirieniens | e Oklahoma Surety COMPaNY..........cccvvverreeierriereseissererennnens Mid-Continent Casualty Company............ccccvvvevreieinnens Ownership......... ...100.000 | American Financial Group, Inc....

. 198-0627464.. |. . | Premier International Insurance Company... . | TCA IA . | Great American Holding, Inc...... ... |Ownership......... | ...100.000 | American Financial Group, Inc....

31-0501234.. Great American Insurance CoOmpany..........cccoevveeveeerreeerenns OH.....cc.... IA.... American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc....
ceer | 45-29B9767.. | oo [ [ Aerielle IP Holdings, LLC Great American Insurance Company............cveeeeeven. Ownership........ | ..... 37.500 | American Financial Group, Inc.... |2...........
.............. .| 26-4391696.. | ....cocveves [ crerrirerieiinns [ | Aerielle, LLC Great American Insurance Company...............cccceee.... | OWnErship......... | .....37.500 | American Financial Group, Inc.... | 2...........
.................................................................................... 31-1463075.. | ..ovvevevens [cveereirenirens | cvveeererenenenenen. | American Signature Underwriters, Inc.........ccooeevevevvivcneniennes | OHececo [ NIAL.............. | Great American Insurance Company.............cccceeeeee... | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... |.....c.......
reee 592840291 | e [ e [ Brothers Property Corporation Great American Insurance Company Ownership......... | ..... 80.000 | American Financial Group, Inc.... |.....c.......
vevenenneeens [20-B173494.. | oo | e [ Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....
............... 20-5173589.. | .covovevines | cereeriresivnns [ cerveeeirenennenen. | Brothers Le Pavillon (SPE), LLC......c.coovvvivieiceeeesces Brothers Le Pavillon, LLC............ccccoeceevieeirierrinnennee. | Ownership........ | ...100.000 | American Financial Group, Inc.... |....cccc.....
| 25-1754838.. | ..o | e [ Brothers Pennsylvanian Corporation.............c.cocerreniieeninns Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |...cccccuu..

L 159-2840294.. | ..o | e [ Brothers Property Management Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |....

............... 20-4498054.. | ...ccovververes [ evrrererrriniiens | cererrensisnieneneens | Crescent Centre APartments..........ccveveveenieeiesenseeseenns Great American Insurance Company............cc..c.eueen.. | OWnership......... | ...100.000 | American Financial Group, Inc.... [1...........
1311277904 | o | e | e Crop Managers Insurance Agency, INC..........cccvvvvernrniennns Great American Insurance Company..........ccocveeeereenns Ownership......... ...100.000 | American Financial Group, Inc.... | ..ccccoce....

310589001 | oo | e e Dempsey & Siders Agency, INC...........cocvereurererniineerernnneene Great American Insurance Company............coc.eeeevenee. Ownership......... ...100.000 | American Financial Group, Inc.... | .............
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| 311341668... | ..o | e | e Eden Park Insurance Brokers, Inc. Great American Insurance Company..........c.cccvcueeenenee Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoce....
. | EI Aguila, Compafiia de Seguros, S.A. de C.V . | Great American Insurance Company. ....| Ownership......... | ...100.000 |American Financial Group, Inc....
Financiadora de Primas Condor, S.A. de C.V.......cccoecevrieennee. El Aguila, Compaiiia de Seguros, S.A. de C.V............. Ownership........ | ... 99.000 {American Financial Group, Inc....

v [ 39-1404033.. | oo | e | e Farmers Crop Insurance Alliance, Inc. Great American Insurance Company...........c.coceverinnas Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
2| 13-3628555.. | ..oveveevieens | e | e FCIA Management Company, Inc. Great American Insurance Company.........c..ccocevvnnes Ownership......... ...100.000 | American Financial Group, Inc.... |....

............................................................................... Foreign Credit Insurance AsSOCIation..............cccvveveriverenenns Great American Insurance Company............................ | Management..... | ................. | American Financial Group, Inc.... |3...........

131-1753938.. | .o | e | e GAl Warranty COMPaNY.........covererrurmrerseeerniresseessssnsesessssenns Great American Insurance Company..........ccocveeerrennns Ownership......... ...100.000 | American Financial Group, Inc.... | ..cccccvv....

311765544 | oo [ [ GAIl Warranty Company of FIorida.............ccoeveriereierninirnenne GAl Warranty Company............ceveeeruereerenmeeerernnenne Ownership......... ...100.000 | American Financial Group, Inc.... |...c.cc......

............................................................................... GAIl Warranty Company of Canada InC............cccoevrivrrrrevnnenee Great American Insurance Company...............cceeeuene. | OWNEIrShip......... | ...100.000 | American Financial Group, Inc.... |.............

. |45-5565693.. | ... [ [ GALIC-Sorrento, LLC.........ccueeirireisiesneeressesee e Great American Insurance Company............coc.cueeenee. Ownership......... | ..... 35.000 | American Financial Group, Inc.... |2...........

.| 45-1144095.. | ..o | e | e GALIC Pointe, LLC.......covieeiereirieireineeereisesee e Great American Insurance Company..........c.cccveeeeeenee Ownership......... | ..... 35.000 |American Financial Group, Inc.... |2...........

.................................................................................... 61-1329718.. | .ceoveeees | cereerireeininns | ceveeisieneeennnn.. | GlObal Premier Finance COMPany.........ccvveveeeieeniieeisicennns Great American Insurance Company................cc.......... | Ownership......... | ...100.000 | American Financial Group, Inc.... | .............

.................................................................................... 74-2693636.. | ....ccoecvrver | cerverireaisiies [ cerveeeneneennnnn.. | Great American Agency of Texas, Inc Great American Insurance Company................cc.co....... | Ownership......... | ...100.000 | American Financial Group, Inc.... |.............

0084...... American Financial Group, Inc........ 26832...... 95-1542353.. [ .cvoveeiries | e [ e Great American Alliance Insurance Company. Great American Insurance Company..........c.cccoeervernes Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......

0084...... American Financial Group, Inc........ 26344...... 15-6020948.. | ....covvvreves | ererrerrienens | ceereiessienenins Great American Assurance COmPany...........co.everreerreeerenennne Great American Insurance Company..........ccccoeervennes Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......

0084...... American Financial Group, Inc........ 3989%...... 61-0983091.. | ..vverrerers [errrererrrieiens | e Great American Casualty Insurance Company.... Great American Insurance Company..........ccccveeervernns Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....

.................................................................................... 31-1228726.. | ..coververs [ cvrerevieiiens | cevereseinnennn. | Great American Claims Services, Inc. Great American Insurance Company..................eeee... | OWNErShip......... | ...100.000 | American Financial Group, Inc.... |.............
0084...... American Financial Group, Inc........ 10646...... 36-4079497.. Great American Contemporary Insurance Company................ OH......c..... IA.... Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 37532...... 31-0954439.. |. . | Great American E & S Insurance Company.... . . | Great American Insurance Company. ..| Ownership .| ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 41858...... 31-1036473.. Great American Fidelity Insurance Company...........cccoevereeene Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....
.................................................................................... 31-1652643.. Great American Insurance Agency, INC.........cccooeeereerieinnns Great American Insurance Company................c........... | Ownership......... | ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 13-5539046.. | . . | Great American Insurance Company of New York.. . | Great American Insurance Company. .| ...100.000 |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 31-0974853.. Great American Lloyd's Insurance Company...........ccccceeveeennnes Great American Insurance Company...........c.cceeeeeveeeens [ Ot | v American Financial Group, Inc....
. 131-1073664.. Great American Lloyd's, Inc Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....
. . 31-0856644.. |. . | Great American Management Services, Inc .. | Great American Insurance Company. .. |Ownership......... | ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 31-1288778.. Great American Protection Insurance Company..............c.een.. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc....

.................................................................................... 31-0918893.. | ....ocvvreres | cevrrerrerrienins | ceriveinereiiennnn. | Great American Re Inc Great American Insurance Company...............cceeeuene. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... | .............

0084...... American Financial Group, Inc........ 31135...... 311209419, | oo | e | et Great American Security Insurance Company Great American Insurance Company............coc.ceevene. Ownership......... ...100.000 | American Financial Group, Inc.... |.............

0084...... American Financial Group, Inc........ 33723...... 31-1237970.. | oo e | v Great American Spirit Insurance Company............cocereereenenns Great American Insurance Company..........c.cocveereenenn Ownership......... ...100.000 | American Financial Group, Inc.... | ..c.ccoceu...

woee e | e | | e Insurance (GB) Limited Great American Insurance Company..........c.cccoeueeenenee Ownership......... ...100.000 | American Financial Group, Inc.... | ....ccoce....

veveerenieiens [ 99412632571, [ v | e [ Key Largo Group, Inc Great American Insurance Company............coceeerinens Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....

............... 34-160739%.. | ............... |0001301106 | NASDAQ.......... | National Interstate Corporation.............cc.cveeererreerivrerrieninenns Great American Insurance Company................cc.e........ | Ownership......... | .....51.700 | American Financial Group, Inc.... |.............

L1 34-1899058.. | ..o [ e [ e American Highways Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |...cccccuu..

| 31-1548235.. | oo [ e [ Explorer RV Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... | .............

............... 98-0191335.. | .oovvvevires | cererrirervisees [ cvrvernererennenene. | HUASON Indemnity, LEd......ooviicecceceeee National Interstate Corporation..............cccceeureerevrnennn. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.............

. |66-0860039.. | ...voveevrens | errerreiriereins | eerereiesneeneins Hudson Management Group, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... | ..ccccoce....

2| 34-1607396.. | oo | e e National Interstate Insurance Agency, INC...........cccvcuvininennne National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... | .............
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.................................................................................... 36-4670968.. |......ceovve [ cvvrrrerrenirens | cvverereereinenennne. | CoOmmercial For Hire Transportation Purchasing Group........... National Interstate Insurance Agency, Inc.................... |Management..... |................. |American Financial Group, Inc....
0084...... American Financial Group, Inc........ 32620...... 34-1607395.. |. . | National Interstate Insurance Company....... . . | National Interstate Corporation.......... .. | Ownership......... ...100.000 | American Financial Group, Inc.... |....
0084...... American Financial Group, Inc........ 11051...... 99-0345306.. National Interstate Insurance Company of Hawaii, Inc............. National Interstate Insurance Company...........cccocueunne Ownership......... ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc........ 41106...... 05-3623282.. | .voviveiries | e [ Triumphe Casualty Company National Interstate Insurance Company...........cccvevevne Ownership......... ...100.000 | American Financial Group, Inc.... |...ccccouu..
.................................................................................... 43-1415856.. | ..covererres | cerrerrerieneis | cereriesesnenenn. | Vanliner Group, Inc National Interstate Insurance Company........................ | Ownership......... | ...100.000 |American Financial Group, Inc.... |............
.................................................................................... 43-1254631.. | .oovverieies | cerrerernenens | cereresessienen | TrANSProtection Service CoMpany.........c.cvevvveieniveneersnenns Vanliner Group, INC.......cccoevvvriveinrereeneriesessenenne. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... | ....cc.......
0084...... American Financial Group, Inc........ 21172...... 86-0114294.. | ...covvvivies | e [ e Vanliner Insurance Company. Vanliner Group, Inc . | Ownership......... ...100.000 | American Financial Group, Inc.... | ..cccccvv....
................................................................................................................................................................... Vanliner Reinsurance Limited Vanliner Group, Inc . | Ownership......... | ...100.000 |American Financial Group, InC.... |....c.c......
.................................................................................... 20-5546054.. | .....cocvovve | cerrereririnnins | cerrrrerennnnn.. | Safety Claims and Litigation Services, LLC......c..oovvvcvcineinee National Interstate Corporation.............ccccocvverevenneneenn. | OWnEIship......... | ...100.000 | American Financial Group, Inc.... |.............
ween | 27-2226948.. | ..o [ e e Pinecrest Place LLC Great American Insurance Company............coc.cueeenee. Ownership......... ...100.000 | American Financial Group, Inc.... |.............
reveenenennees | 871850814, | oo | e [ PLLS Canada Insurance Brokers Inc Great American Insurance Company..........c.cccveeeeeenee Ownership......... | ..... 49.000 | American Financial Group, Inc.... |....ccoc.....
............... 31-1293084.. | ...cooveeves | cerereririeininns | ceveeisisneennnenne. | PTOfESSIONAl RiSK BrOKErS, INC....oe e Great American Insurance Company................cc.......... | Ownership......... | ...100.000 | American Financial Group, Inc.... | .............
teee | T2-1331800.. | oo | v | e Strategic Comp Holdings, L.L.C....... Great American Insurance Company............cc.eeerinens Ownership......... ...100.000 | American Financial Group, Inc.... |...cccco.....
wee [ 36-451TT54.. | oo e [ Strategic Comp Services, L.L.C....... Strategic Comp Holdings, L.L.C......cccovvevviirrrrieiennns Ownership......... ...100.000 | American Financial Group, Inc.... |.....c.......
............... 32-0050970.. | ..ocererrer [errrererseeniens | cvrrenrerseienennennen | Strategic Comp, LLL.C.ovvvvvveievceeecccesecesecssiecsessceienes | LAuciie [NIAL.............. | Strategic Comp Holdings, L.L.C...........ccccceeeevivrnenne. |Ownership......... | ...100.000 | American Financial Group, Inc.... | .............
e [ 31706867194 | ..o e | ceeeenssseeeens One East Fourth, Inc. American Financial Group, INC........cccovveveriinieiennes Ownership......... ...100.000 | American Financial Group, Inc.... | .....cco.....
v [ 31-0883227.. | oo [ e | e Pioneer Carpet Mills, Inc American Financial Group, INC..........cccouvvvreriniennins Ownership......... ...100.000 | American Financial Group, Inc.... | ...cccco.....
o | 31-1119320.. TEJ HOIAINGS, INC...oooverreiiicericerere 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.
5 Company is affiliated but not owned




Statement as of June 30, 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 O02 =« * 6 3 3122 01344700002 =«
* 6 3 3122013365000 0 2 =« * 6 3 3122 01344380000 2 =
* 6 3 3122013445000 0 2 =« * 6 33 1220134490000 2 =
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Statement as of June 30, 2013 of the GREAT AMERICAN LIFE INSURANC_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 holdings............ccccvveeniiieniceesieseee s | cvviereseninnns 2534444 | ... 2534444 | ... 0
2505. Accounts receivable............ccceveeriiceerieeesiiseins ...1,135,909 ..902,272 | ... ....233,636
2597. Summary of remaining WIite-inS fOr LINE 25..........covvcueieiieiiiieeiecieiesestesies s essssssesnss | sosssssensssnaas 3,670,352 | ..o 3,436,716 | .o 233,636
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
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Statement as of June 30, 2013 of the GREAT

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. ..3,680,261 ...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. ...........cccvieveirieete ettt bbb s e s b st et es s s s st sennsesanas | asetesssssessssnsetensnsesssnes 1,680,007 | oo 3,990,952
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+6-7T-8)........ccccevrverereriinieiesiisseeissesesssssssesenss | coesessesssssssessessssessenns 85,097,583 | ..o 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 85,097,583 | ....ccooeviriiienn, 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. ..........cvuevevieeie ettt ettt s et snasnes | sbessessssssessessssesseseeses 72,894,992 | ..cooviveeieeieias 204,231,500
2.2 Additional investment made after acquisition. 814,441
3. Capitalized deferred INtErESt ANA OB ..........c.cveveicecie ettt bt s s ss st ssesas | sssesssssssssssssesssssssessessnsenseseebanseneens | oon
4. Accrual of discount...........cccccoevernnnee 93,034
5. Unrealized valuation INCTEASE (ABCIBASE)..........ceveevrcvieeieieieee ettt s sae sttt b s s e s s ssesnsas | sntessessssssssssesanssstesses e besses e sessanans .
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 55,069,772 | coovoveevieeeeeene, 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 491,870,629 | ..o 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 491,870,629 | ..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 491,870,629 | ..o 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 35,048,042 | oo 67,987,086
2.2 Additional investment made after @CQUISIION............ccvvvevervicvieeei ettt s b s s sssssnes | sbessessssnssssessesssensenes 23,086,672 | ..ocveveirerieersieinns 27,758,175
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation iNCTEASE (AECIBASE).........cuueiueiriviiieieieisise ettt bbbttt bbb s st sssessesnnas | snbessesssssssessessssnsenas (12,173,657) | weveveerereeeiereiins 13,491,692
6. Total gain (I0SS) ON GISPOSAIS..........ceveveirieivicreie ittt ettt s e st s st es s sssse s s ssessesans | onbessessssssssssessnssssessesnsnes (27,414) | oo 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 95,505,738 | oo 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 2,393,158,927 | ...ooveverierreeins 3,754,760,727
3. ACCIUAI OF QISCOUNL. ..ottt ettt ea st e et et es et s et et es s ast s es et esansee s snastessstessnassasasssssssnansnssnsesans | stesesissesssssstesnsnsssnes 49,935,167 | ..ocvveceereeeeeeinas 92,184,351
4. Unrealized valuation iNCrEASE (AECIBASE).........ccuirririirereiireiei ettt bbbt sesss et bessebessssnaebanns | sebsssebessssssesissesesnseaas 40,457,604 | ...oocveieieins 31,913,744
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 23,083,279 | oo 68,535,985
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cvcuiviiriiiiiccce et saens | sensesesssesesissesessaeees 922,924,920 | .cooveerviererenns 1,853,455,879
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 15,643,693 | .oooooeeeeeeeeeeeeeeen 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 16,394,914,791 | oo 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 16,394,913,791 | .o, 14,826,847 427
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Statement as of June 30, 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 11,376,098,187 | ...cvvvvcrrerenns 1,134,661,118 | ..o 458,547,585 | .....ooooerriricrrenns 42,326,878 | ..ccovvrrennnne 11,376,098,187 | ..ccovvrvvrirnnee 12,094,538,598 | ....ovurvvrirrrirnerissneisieenisnes | e 10,932,736,971
2. ClASS 2 () evrruuereerreersseeresieesises st st st | setesi e 3,254,571,103 | covvvorirircrrienne 199,177,645 | ..oooovvrircrriirnenns 79,233,202 | .oooorrrircriiiens (33,547,112) | oocvvvrrerrirs 3,254,571,103 | .covvvrrrrirrennns 3,340,968,434 | .....vvircrrininisesiieeninnenn | e 3,220,677,973
BT 0= I - USSR UUSR 369,860,138 | .....vvvvererreirirennes 5,315,612 | .o 37,445,095 | ..o 12,289,581 | ..o 369,860,138 | ..o 350,020,236 | ...ooveeeeeereieieineneneeneensreeeenes | v 420,435,845
A, CIASS 4 (B).rrurveermeeerreeressreeesseeeessseess s ess s sttt et sttt | sesineestnensst s 141,775,007 | oo 82,212,132 | oo ATT2,117 | e (4,312,304) | coooerrerrrreines 141,775,007 | oo 204,902,808 | ...eovuuveerneeeesenessssnenessneeesas | sesseseesseensssanees 137,273,006
B, ClASS 5 () eersuverersueressneressseesesseeessseesss st sss et eses skt snenss et | sesesensene st 46,928,810 | ..ooovoreererrireriennans (V2174 ] IS 6,922,967 | ..oooovvrerneririneenns 3,060,834 | .cooeoerrircriireen 46,928,810 | ..oovuveerrrrririeeens 42,944,810 | coooonreeeeeeeeeeseein | s 23,207,844
B, ClASS B (8).rvruuurrereuerrerserisieesieesesieesis sttt | srrir e 6,503,149 | ..o 8,159,709 | .oovvvirirrineriineins 1,633,720 | .oovviresnicninsniieend 681,958 | ..o 6,503,149 | ...ooovcvirniiriiiens 13,711,096 | vvvocrrenniriscriinsnsnisssisennens | ssressssene s 6,679,892
7. TOMIBONGAS.....coveveiieeicsee ettt ...15,195,736,484 | .......covvvveene. 1,429,403,949 ...598,554,686 | .......corvrrrirrrnne 20,499,835 15,195,736,484 | ......ccvvnuve. 16,047,085,582 | .....ccvvervvrerrrreneeireneenend [ 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 4,987,885 | ..o [ e | erree ettt nnenaes (V20 | 4,987,885 | ..o 4987858 | ....oooeecieiieeeseeeeeeies | et
0T 0 T o o O OO O PO OO OO O o PUSSTT PP OO
11, CIASS 4ot s st | bt 5,148 | cvvoreveeieeeeseeeesiseesssneessssees | seesssseesessssessssseses st seesssns | seessssseses st nes st nensst | sesseeesss st neees 15,146 | v 15,147 | oo rersseessnessssseees | eessseesessssesss st ssess st
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 5,003,031 | .o [0 RN [0 (V10 5,003,031 | oo 5,003,005 | .o 0 | e 0
15.  Total Bonds and Preferred StOCK...........c.uuruerrreernneresinreennneseseseeessssesssssseessnes | seeessssseessnnees 15,200,739,515 | ..vveerrrreernenes 1,429,403,949 | ....ooovvrrrrrirrnnns 598,554,686 | ........orsrrrerrreeenne 20,499,808 | ...cvvvvurreennee 15,200,739,515 | .cvvevrrrrernnee 16,052,088,587 | ......ooourrerrrrreeranerererneennne (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§.....187,246,213; NAIC2$

0;

NAIC 3 $

0;

NAIC 4§

0; NAIC5$

0;

NAIC6S........ 0.




Statement as of June 30, 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 187,246,213 |....ccovvuvve. XXX ovoeveireinveeneenne | cvveneeeneinseenenees 187,246,213 | oo 82,900 | ..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 iNVESIMENES ACGUITET...........c.ivueieiiiieieicteee ettt s s st ssstans | sbessessssssesessssssnsenens 236,481,686 | ...ccvovvereririnen 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............cccvueviiiveiieiiiriiei ettt bbbttt sse s bessenas | sbessesssesasssesssanaenas 381,581,040 | oo, 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 187,246,213 | oo 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 187,246,213 | oo 332,345,566
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Statement as of June 30, 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

64,249,142

41,648,250

222,620

(53,272,319)

176,394,424

176,394,424




Statement as of June 30, 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 June 30, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 176,394,424

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 176,394,424

4, PartD, SECHON 1, COIUMN B ..ottt h Rttt 176,394,424

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 176,394,424

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 176,394,424

10, Part D, SECHON 1, COIUMN 8.ttt ettt et et ettt et ettt ettt e et et st eses s eseseseseseseseseseseeeeeeeesetetesesetesesesesesesasasasasanasanas 176,394,424

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
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Statement as of June 30, 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

QSI108
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Statement as of June 30, 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

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. 71,200
Building, Land, and Improvement: Palm Beach FL ....07/16/2004 | Sailfish Marina Resort. 5,982
Building, Land, and Improvement Charleston SC. ....05/01/2002 | Charleston Harbor Resort and Marina. 1,572,907
Building, Land, and Improvements. Stevenville. MD ....05/22/2002 | Bay Bridge Marina 34,399
Building, Land, and Improvement; Whitefield NH ....06/01/2005 | Mountain View Grand Resort LLC 111,303
Building, Land, and Improvement Florida City. FL ....09/24/2009 | Florida City Center. 9,156
0199999. Totals. 0 0 0 1,804,947
0399999. Totals 0 0 0 1,804,947
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




Statement as of June 30, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

2030

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
Embassy Suites Nashville. INBSRVIIIE. ... L\ 10/25/2012.... B850 | oo | e 593,489
Stoneleigh Hotel... .| Dallas.. A TX - 05/23/2013. 4.900 .. 20,000,000 | cvoveoeerereeeere et
Whispering Wind . PROBNIX. ...ttt AZ e 05/17/2013.... 4400 | 8,500,000 | ..vuieuirirrriirerciei s
SEMOTaN......cvrureerrierirenes OHANAO. ...ttt FLuirieriereienissisenssssssennnns | cerereeeeseeens 05/17/2013.... | covvvereenee 4.400 . 12,000,000 [ ..ovomvereerereerieriere st s 16,100,000
Valassis as Sky Harbor.............cccoverviniennnn PROBNIX. ... ettt bbbttt sttt a ettt AZ e 06/27/2013.... | ccvreeee 4500 [ oo 8,644,992 | ...eiiiieee e e 11,500,000
Stonebridge at Castle Hills. . LEWISVIIIE. ...ttt X e 06/21/2013.... | ccvvoucrvnnee 4.900 | oo 9,250,000 | ..eouveerrenrierieeseei et s 15,300,000
48 Health Center. SN DIBY0. vtttk CA 06/28/2013.... | ccovovrennee 4.150 . 14,500,000 [ ..ovoieriresseis i . 20,750,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. . s beeeh et enes | sires XXX..oon L XXX . 72,894,992 ..o 593,489 s 137,850,000
0899999. Total - Mortgages in Good Standing.... . . . OO OO OO OO PO PPOP PP OTOPPTPPPPPPRPOP PO XXX.ooone . XXX . 72,894,992 | ..o, 593,489 s 137,850,000
3309999, TOAl MOMGAGES. ........veveeveeeeiiriiesese et es et ees | eebiee b b ettt | ereias XXX....... XXX . 72,894,992 |...cccoovvrnne, 593,489 s 137,850,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
Lauderdale Marine Center | Lauderdale . FL | ......... | 06/02/2010.... | 06/28/2013.... | ..ovvvvrerenns 36,689,882 | ... | s | s | s 0. ..36,689,882 | ...oocvierins 36,689,882 | ....ivvirinriieninnineni | e | s 0
0199999. Total - Mortgages Closed by Repayment e s ..36,689,882 (V1 0 [V 0 0 ... 0 ..36,689,882 [ ..ooovviiinnns 36,689,882 |......... 0 0. 0
Mortgages With Partial Repayments
Biltmore Hotel Coral Gable . FLoiriieiinee e 08/13/1999.... | 06/12/2013.... | coeovverrreereae 17,953 | oo | crvnrieeinsiseesssinnnns | eeinssseniessessssiseens | cosssessessssssessesssesens (VI SOOI IO 117,953 | . 117,953 | coooeeerieeinenienes | sevvesiesesessseisessnnes | oeees 0
JQH - Murfreesboro. Murfreesboro... .| 08/16/2007.... [ 06/03/2013.... | ...cvvvvvvenrennn 155,973 | e, 0 ..165,973 | . 155,973 | ovoveereerinnrinerienes | cerirerieseiesissisesinnns | e 0
633 Folsom.. San Francisco. 05/27/2010.... | 06/12/2013.... | . 0 ..72,805 72,805 | coooeereeireencrinnienes | cevveriesiseeseniseeenns | e 0
Bella Roe Plaza Reoland Park...... cevneee | 09/28/2010.... | 06/12/2013.... | cooovvvnrieienn 24,318 |, 0 24,318 24,318 | oo | e | e 0
One Greenway Centre...... Franklin........cooveveinernncennnnninns L1\ [SSSUR R 01/14/12011.... [ 06/12/2013.... [ covvrrvrrrrarreee TI6,870 | oo | crvvrrensieiseeiennnes | e | e 0 [ | e 116,670 | . 116,670 | cvvveereierrsrierreninnes | eereriveisssseiesssssssnenes | e 0
Oaks at Bentwater............ Rockport.........c.cceeenee L. S D 02/04/2011.... | 06/12/2013.... | covoooverrriraereernsB3BBT | oot | crvineieeinesenissinnnes | eeissssesiesssessnsiseens | cosnsessessesssessessesens (V1 TR DU 53,557 53,557 | cvvueereeinrinerissinenes | erenerienisesssiseeenes | e 0
Wild Dunes Resort........... Isle of Palms. ST O 03/30/2011..... | 06/12/2013.... | vvveererirereeneen TBABD | oo [ e | eoeveissiessiessssesesens | evsesesssessesesssessenaes 0 75439 | o | e | e 0
Old Standard............cc..... CiNCINNGL.....vvevvvrrereeiceeeeeeieeiine (0] ISR RN 01/01/2006.... | 06/07/2013.... | ceveoverrivrriereene 1,833 | oo | e | e | cessessesssssessesseeens 0 41,633 [ o [ | e 0
OCWEN.......oovirirrirennne CiNCINNGL. ... v (0] ISSUURRI BTN 01/01/2006.... | 06/07/2013.... [ .cveeverrrrrrrrraeeenB, 783 | ot | crvericeinenenissiesies | ceineissesiessssessssiseens | cosssesesssssesssesssesens 0 | oo | ceeneeneenneniennnees 3y 783 [ vt 3,783 | o | et | s 0
Koyo Building ... | Greenville 15[ CHR RN 08/31/2011.... | 06/12/2013.... | cevvovvrririanreeereeeBB,B67 | oo | o | e | o 0 85,667 | ...oovvvrrirrererierrienes | e | s 0
Santa Monica Pacific Pier (| Santa Monica.............ccccocverieirernnenne CA..cceua. oo | 09/28/2011.... [ 06/12/2013.... | . ..80,945 |....... 0 80,945 | .o | e | e 0
Miami Beach Marina......... Miami FL 11/12/2011.... | 06/12/2013.... | . .132,239 0 132,239 | o | e | e 0
Convention Center Parking| Philidelphia . PA .101/31/2012.... | 06/12/2013.... | . LA81T4 L 0 ABAT4 | o [ e | e 0
Willow Lakes Apartments. | Port Arthur...........cc.cocverenrineineenns L. S D 02/07/2012.... | 06/12/12013.... | ccooovvvverierirne 167,939 | oo | crveseesinsisssinsiennns | e | s s 0 167,939 | covoveceieeineiieees | cevieniessessiseninnes | e 0
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Statement as of June 30, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type |  Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Elitch Gardens.................. Denver. (010 U BTN 05/01/2012.... | 06/12/12013.... | «coovveverrrrrrnee 128,834 | oo | cevneeinsiseisssissienes | seeeesiessesesssnsienes | senessesssessesssseenss | e | e | s 128,834 | oo 128,834 | oo | cevierieeinesesisniens | e 0
McHenry Row.........c........ Baltimore..........ccovevereereneriiriennne MD..ovevvr [ e 06/29/2012.... | 06/12/2013.... | ccvoovvvrcrrrrircenne 99,159 [ oot [ e [ e | e |0 [ e | 99,159 | v 99,159 | oo | e | e 0
Montauk Yacht Club......... Montauk |\ ORI TN 10/19/2012.... | 06/12/2013.... | cooovvvenrinenincenns 65,405 | ..o | e | e | e | e | s | o 65,405 | .ooiviiiniiinii 65,405 | .ooiveiriiniisniseninnis | e | e 0
0299999. Total - Mortgages With Partial REPAYMENTS........ccoiciirs  woriiiiiiiesisiesiesissnisssissssssess s ssssssssssssenssaness | ossssssssssssnes 1,450,492 (O I 0 0 | i 0 o0 [0 [ 1,450,492 | .o 1,450,492 |.......... (O N | I P 0
0599999, TOtAl MOMGAGES. ........ovvveeerrereeeeeeseriereeeeieeiseiserine eoeesiesseses e st sssssssensenes ..38,140,374 (U [ 0 (V) (0 [T | I OO ..38,140,374 | ...cccovvvvnne 38,140,374 | .......... (V) [SESTRION | I [ 0
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Statement as of June 30, 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.... 36,225 2.7

000000 00 O|Pineapple Square Properties, LLC. Sarasota FL..ocooe. The Isaac Group Holdings, LLC 04/19/2006.... 46,378 12.0

000000 00 O|NB Strategic Co Investment Partners Il LP. New York . | NB Strategic Co Investment Partners Il LP. 10/01/2012.... 988,679 1.0

000000 00 0| Vida Side Pocket II, L.P. Austin <eveeneen | Vida Side Pocket I, L.P. 04/29/2013.... | covervvcrreinns [ e 14,000,000 235

000000 00 0] Centrifuse Capital Fund |, LLC Cincinnati OH......... Centrifuse Capital Fund |, LLC 06/28/2013.... 48,042 2.7
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 14,048,042 | ..o 1,071,282 0 0 ] XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

000000 00 0] Galic Sorrento, LLC. | Coral Gables .. Galic Sorrento, LLC | [0612772012.... | 89,700 65.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. 0 89,700 0 0 .. XXX
Any Other Class of Asset - Unaffiliated

00000000 0] AMMC CLO Xill UBS Warehouse [ George ToWN......ocoo [KY........|UBS Securities LLC | [ 06/04/2013.... | 21,000,000
3799999. Total - Any Other Class of Asset - Unaffiliated 21,000,000 0 0 0
3999999. Subtotal - Unaffiliated 35,048,042 1,071,282 0 0
4099999. Subtotal - Affiliated 0 89,700 0 0
4199999. Totals 35,048,042 1,160,982 0 0

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 [ 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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 BJ/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
Fixed or Variable Interest Rate | tments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated

909279 AQ 4| United Air E 10.36% 11-27-12 AL11 SF Wilmington DE... | Distribution 12/31/2006 | 04/15/2013 0 809 809 809

909285 AA 6 | United Air Pass-Th. Cert 8.25% 4-26-08 Wilmington DE... | Distribution 12/31/2006 | 04/15/2013 0 2432 2432 2432
1199999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Unaffil 0 0 0 0 0 0 0 3,240 0 3,240 3,240 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 0| Caltius Partners IIl, L.P Los Angeles. CA... | Distribution 06/25/2004 | 04/17/2013 532,967 0 532,967 532,967 0 56,533

000000 00 0|Panda Hereford - Ethanol Acquisition, LLC Wilmington DE... | Distribution 05/09/2009 | 04/12/2013 0 140,593 | s [ e 140,593 | ........ 140,593 [ ..o

000000 00 0| Stanley Martin Community, LLC Reston, VA....| Distribution: 12/09/2009 | 04/01/2013 52,470 0 52,470 52,470 0

000000 00 0| Seapoint Venture Il L.P. Wilmington DE... | Distribution 08/25/2005 | 05/16/2013 4,501 0 4,501 4,501 0

000000 00 0] Orchard Tosca Investment Partners, L.P Mason OH... | Distribution 08/19/2011 | 06/28/2013 72,548 0 72,548 72,548 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 662,486 0 0 0 0 0 662,486 ...803,079 | .o 0 [ 140,593 | ....... 140,593 | ........ 56,533
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

000000 00 0] GALIC - Sorrento, LLC [ coral Gables [ FL.... | Distribution [ 0612712012 [ 0512212013 456,226 0 [ | 456,226 | .......456,226 0 [oo 14136
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. 456,226 0 0 0 0 0 | s 456,226 ...456,226 0 0 0 | 1,136
Any Other Class of Asset - Affiliated

000000 00 0O | AMMC CLO XII UBS Warehouse...............crreeeerereenes | George TOWN.........vvveernee | KY.... | UBS Securities LLC.........cocerrveercrrriereeeriernennes | 12/19/2012 | 04/01/2013 (VI [PRPPRRRRTIRRIORN IOPPOOON 35,000,000 | ..... 35,000,000 0. 1,651,858
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Statement as of June 30, 2013 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) BJ/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
3899999. Total - Any Other Class of Asset - Affiliated 0 0 0 0 0 0 0 35,000,000 | ..... 35,000,000 0 0 0. 1,651,858
3999999. Subtotal - Unaffiliated 662,486 0 0 0 0 0 0 662,486 | .........806,319 | ..ol 0 [ 143,833 | ... 143,833 |......... 56,533
4099999. Subtotal - Affiliated 456,226 0 0 0 0 0 0 35,456,226 | ..... 35,456,226 0 0 0 ... 1,652,994
4199999, TOAIS......rvvvvveorrvessserresssseeeessseesesssseesess e sees s sess e8RS LRSS | e 1,118,712 0 0 0 0 0 0 36,118,712 | ..... 36,262,545 | ..ooovrirernenn) [V 143,833 | ........ 143,833 | ..... 1,709,527
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Statement as of June 30, 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)
Bonds - U.S. States, Territories and P
594612 BC 6| MICHIGAN ST SCH LOAN BD A 3. 5/15/226........cccccerrrreerrrieesesiissessisessssissssssssssssssssssssssssssssssssessssses. | sessnesses | cevvenes 4/11/213 | CITIGROUP. 3,987,040 4,000,000 1FE
68607L XQ 5| OR ST PENSION 5.892 B/1/227........couiveereererieseeiiesiisessiessisesssesssssesssessssssssessssssssssssssssssssssssssssssssssnsss | ossssnnens ....06/20/2013 | MORGAN STANLEY 3,405,074 2,805,000 11,018 | 1FE
68607L XQ 5| OR ST PENSION 5.892 06/01/2027.........cccomrveeemmerreemrmreerssmessssssmsesssssssssssssssssssssssssssssssssssssssssssesssssssssses | sesseeeees ....06/21/2013 | BARCLAYS CAPITAL 12,010,100 10,000,000 44,190 | 1FE
68607L XQ 5] OR ST PENSION 5.892 06/01/2027.......c0ccuumerreussessssssssessssssssssssssssssssssssssssssssssssssssssssssessssssssssssssssssssesnes | eesssseenes ....06/21/2013 | CITIGROUP. 12,090,400 10,000,000 67,103 | 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 31,492,614 26,805,000 122,311 XXX e
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
05914F JP 6|BALTIMORE CNTY MD BABS 4.45 11/01/2026 ....06/03/2013 | BARCLAYS CAPITAL 11,640,257 10,330,000 44,692 | 1FE
05914F JS 0|BALTIMORE CNTY MD BABS 4.85 11/01/2029 06/11/2013 | BARCLAYS CAPITAL 14,558,849 12,925,000 99,253 | 1FE
592112 DR 4|NASHVILLE GOVT-BAB 5.707 07/01/2034 ....06/19/2013 | BARCLAYS CAPITAL 3,106,237 2,675,000 73,363 | 1FE
631294  4C 6| NASHUA NH 4.226 01/15/2032.......ccovveeeeeeeeeeeseeeeeseeeeeseeeseesesseesssessssssesssssssesesssessssesesssessssesessssssssssseseesseess | cossesenees ....04/11/2013 | MORGAN KEEGAN 3,241,320 3,000,000 32,047 | 1FE
73723R SR 5|PORTSMOUTH REF B TXB 3.939 02/01/2030........etmuuurmirrresssrrarssssesssssssssssssssssssssssssssssssssssessssssssssssssses | coseesseees ....06/05/2013 | CITIGROUP. 12,375,000 12,375,000 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 44,921,663 41,305,000 249,355 XXX
Bonds - U.S. Special R and Special A it
041083 VB 9| AR ST DEV FIN SFM A 3.10 07/01/2043..........ocvvveummcrreiseerrisseesessesessssssssssssssssesssssssssssssesssssesssssssssessesss. | sessneeees ....06/12/2013 | STEPHENS 10,000,000 10,000,000 1FE
130333 CA  3|CAHSG FINAGY A 2.90 02/01/2042..........ovveerrrerriiessiesssiessssssssssssssssesssssssssssssssssssssssssssssssesssssssssssssssnsses | svsssessoes ....04/19/2013 | BANC OF AMERICA SECURITIES 8,500,000 8,500,000 1FE
130333 CB 1|CAHSG FIN AGY B 2.90 02/01/2042 ....05/01/2013 | BANC OF AMERICA SECURITIES 9,027,375 9,050,000 4,374 | 1FE
167725 AC 4|CHICAGO TRANSIT SER A 6.899 12/01/2040. 06/03/2013 | MORGAN KEEGAN 1,127,693 905,000 867 | 1FE
196338 AB 9(CO ST BRIDGE ENT BAB A 6.078 12/01/2040 ....05/23/2013 | BARCLAYS CAPITAL 2,527,740 2,000,000 60,105 | 1FE
196335 AB 9 [CO ST BRIDGE ENT BAB A 6.078 12/01/2040...........ceovveemmerrrermcrriissesrisssssssssssessssssssssssssessssssssssssssessssses | cossesssees ....05/28/2013 | BARCLAYS CAPITAL 12,503,400 10,000,000 303,900 | 1FE
249218 BC 1 |DENVER PUBLIC SCHS B 4.242 12/15/2037........evvuuievirereiierisessisssissesssssssssesssssesssessssessssessssssssssssssssssssns. | sevesesees ...04/18/2013 | ROYAL BANK OF CANADA 3,000,000 3,000,000 1FE
3136AC  FK 2 |FNR 2013-4 GI 10 3.0 02/25/2043..........covvooererierneerisssesiesssessessssesssssssssssssssesssssssesssssssessssssssessssssssssssssnenes | sesssseeses ....04/29/2013 | ROYAL BANK OF SCOTLAND. 1,064,236 739 |1
31393Y ED 3| FNR2004-28 SB 10 INV FLT 05/25/2034.........ccoomerviririireiiiesiiresiisssisessssesssesssssessssssssesssssessssessssessssessssnens | cosssesees ....05/28/2013 | CANTOR FITZGERALD & CO 652,398 3,735 |1
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/2041..........oevveereveerreeressmessessessessssesssssseessssssssssssssessssssssssssssesssssssnees | sessseeses ....04/24/2013 | MORGAN STANLEY. 13,000,000 13,000,000 1FE
34074M  JC 6 |FLHSG FIN B TXBL 2.80 07/01/2041..........covvurrcrrisrmerresssesesssnesssssssessssssseessssssmsssssssesssssssssssssssssssssssesses | sesseeeees ....05/16/2013 | ROYAL BANK OF CANADA 11,000,000 11,000,000 1FE
45129W KB 5 |ID HSG BABS A-2 6.348 07/15/2028 ....05/23/2013 | MORGAN KEEGAN 10,079,040 8,000,000 189,029 | 1FE.....comevvreerrrennens
45201L VE 2 |ILHSG DEV AUTH B 3.205 07/01/2022 05/09/2013 | RAMIREZ AND COMPANY. 1,000,000 1,000,000 1FE
45201L VF 9|IL HSG DEV AUTH B 4.44 07/01/2033 ....06/09/2013 | RAMIREZ AND COMPANY. 5,000,000 5,000,000 1FE
45201L VM 4 [IL HSG DEV AUTH B 3.355 07/01/2023..........ccvvveeemmrreeemmreeessmeeesesssessssesessssssssssssssesssssesesssssssesssssssessssssnns. | cossesssees ....05/09/2013 | RAMIREZ AND COMPANY 1,850,000 1,850,000 1FE
45201L VN 2 [IL HSG DEV AUTH B 3.605 07/01/2024...........ooveouerreeemereeismeessesesesssssssssisssssssssssesssssssssssssssesssssessessessens. | cossesseses ....05/09/2013 | RAMIREZ AND COMPANY 1,850,000 1,850,000 1FE
45201L VP 7 [ILHSG DEV AUTH B 4.105 07/01/2027.........coeveemereenenieereeessiessisessissessssssisssssssessssssssesssssssssesssssssssnssssens. | sevesesees ....05/09/2013 | RAMIREZ AND COMPANY. 5,315,000 5,315,000 1FE
452227 FT  3|[ILLINOIS BLDG IL BONDS 4.08 06/15/2036............crveeeumrreeemmmrreessmmemessssmsmsssssesssssssasesssssesssssssassssssssssesssssnns | cossesseees ....04/16/2013 | BANC OF AMERICA SECURITIES 4,128,040 4,000,000 56,213 | 1FE
452227 FT 3 |ILLINOIS BLDG IL BONDS 4.08 06/15/2036...........cvccurrvummreemrrimeriisemmenessisesssessssesssessssssssssesssssesssessssssssssns | sovessesees ...04/17/2013 | BANC OF AMERICA SECURITIES 4,141,200 4,000,000 57,573 |1FE
452227 FT  3|[ILLINOIS BLDG IL BONDS 4.08 06/15/2036............ccvveeemmmreeemmmrreresmemessssssesssssassssssssesssssssssssssssesssssssesssssnns | cossesseees ....04/24/2013 | BANC OF AMERICA SECURITIES 4,127,400 4,000,000 60,747 | 1FE
462467 NW 7 [IA ST FIN SF MTGE SER 3 2.90 2/01/2042...........omsvrvveereriereeesresesesissessssissesssssssessssssssssssssessessssesssssnnes | cossesseees ....05/23/2013 | ROYAL BANK OF CANADA 6,000,000 6,000,000 1FE
462467 NW 7 [IA ST FIN SF MTGE SER 3 2.90 2/01/2042 ....05/28/2013 | ROYAL BANK OF CANADA 2,147,300 2,180,000 1FE
462467 NW 7 [IA ST FIN SF MTGE SER 3 2.90 2/01/2042 05/29/2013 | GEORGE K BAUM & CO 980,000 1,000,000 242 | 1FE
46615M AS 0|JEADIST ENERGY SYS 4.238 10/01/30 (JEA), ....06/07/2013 | MORGAN KEEGAN 2,000,000 2,000,000 1FE
49130T PS 9| KY HSG CORP A 3.00 11/01/2041.....ccoiveeeereeiereereriosereesisssesissessssssssesssssssssssessssssessssssssssssesesssssnsenses | sesssssnns ....04/19/2013 | CITIGROUP. 8,500,000 8,500,000 1FE
49130T PT 7| KY HSG CORP B 3.00 11/01/2041......ccrveveemcrreeerereeisseresssseeeessssessssssessssssesssssssssssssssssssssssssssssssssssssnsenses | eessessnes ....04/19/2013 | CITIGROUP. 12,250,000 12,250,000 1FE
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544712 2H 4|LOS ANGELES CTY SALES TAX 5.735 6/1/39........crverrireerieeseioesssiesesiessssesssssssssssssssssssssssssssssssssssassssnnss | sosssssenss ....06/20/2013 | MORGAN STANLEY 2,068,002 1,800,000 6,882 |1FE
575579 WX 1| MASS ST BAY TRANS AUTH 5.769 07/01/2031.........corerreemmmmcrreemmmermessmnesesssmnessessssessssssesessssssesssssssssssssnnes | sesseneeees ....06/21/2013 | MORGAN KEEGAN 2,235,020 2,000,000 56,088 |1FE
57604T AC  O|MATRN FD REV 5.631 06/01/2030..........oocmmveerreerereressieessseisssessssssssssssssssssssssssssssssssesssssssssssssssssssssssossss | seomsseeens ....06/21/2013 | MORGAN KEEGAN 2,164,899 1,905,000 7,449 [1FE
641667 NZ 9| NEW ALBANY-FLOYD IN SCH 3.11 01/15/2027.......cvvverrerriernrrrerssessesssessssssesssssssssesssssssssssnsssssssnsessenns. | sessesseees ....04/11/2013 | MORGAN KEEGAN 5,000,000 5,000,000 1FE
64972B R2 3 |NYC HSG DEV REV D-13.96 05/01/2028...........covvuuumerrieerieriisressisssessssssesssssssesssssssssssssssessssssssessssssnsesssss. | sessneeses ....06/20/2013 | MORGAN STANLEY. 4,000,000 4,000,000 1FE
64972B R3 1| NYC HSG DEV REV D-13.52 11/01/2025........cooveeeeeeeeeeeeseeeeeeeesessessseesssssesssesesssssssesesssssssesesesssssssessseessnes | cossseesnes ....06/20/2013 | MORGAN STANLEY 2,500,000 2,500,000 1FE
649902 ZQ 9|NY ST DORM AUTH BABS 5.628 03/15/2030..........ccvveuummrreemmmmermeesmmressismmsssssssssssssssssssssessessssssssssnessessenne | sessneeees ....06/20/2013 | MORGAN KEEGAN 5,868,303 5,150,000 80,512 | 1FE
649902 ZQ 9|NY ST DORM AUTH BABS 5.628 03/15/2039. ....06/20/2013 | MORGAN STANLEY 1,087,234 955,000 14,930 | 1FE
686087 MP 9| ORHSG & CMNTY SVCS C 2.891 07/01/2033 05/31/2013 | JP MORGAN SECURITIES INC 20,355,000 20,355,000 1FE
783186 RC 5|RUTGERS NJ ST UNIV K 4.712 05/01/2033 ....06/14/2013 | MORGAN STANLEY. 5,000,000 5,000,000 1FE
79765R SV 2 [ SAN FRANCISCO CA BABS 6.00 11/01/2040..........ccocerveeerrereermeeeereenieessssssisessssssssessssssssssssssessssssssesees. | sevesseees ....04/12/2013 | MORGAN KEEGAN 3,196,062 2,515,000 69,582 | 1FE
882750 NE 8| TXHSG & CMNTY AFFAIRS 2.875 07/01/2041..........cvveumerreerereessessesssessssssssssssssessssssseessssssessssssnesssssnns. | sesseseeees ....05/17/2013 | JP MORGAN SECURITIES INC 9,000,000 9,000,000 1FE
882750 NE 8|TXHSG & CMNTY AFFAIRS 2.875 07/01/2041...........evvuuerirriieriieseisesessssiesesessesssesssssesssesssssessssesssssessens. | cossssnnens ....06/13/2013 | JP MORGAN SECURITIES INC. 211,200 220,000 316 | 1FE
913366  EQ 9| UNIV OF CALIFORNIA CA 6.398 05/15/2031.........cvvvummrrerirrrereirressissssssssnesssssssesssssesssssssssssssssesssssseeses | sesseneees ....06/04/2013 | BARCLAYS CAPITAL 6,050,750 5,000,000 19,549 | 1FE
927793 TC 3| VIRGINIA TRN BRD BABS 5.35 05/15/2035.........cvvuummrrivummerriismeneesssessesssesssssseesssssssessssssssssssssesssssnssssssses | sessneeees ....04/11/2013 | BANC OF AMERICA SECURITIES 7,504,722 6,150,000 138,008
927793 TC 3| VIRGINIA TRN BRD BABS 5.35 05/15/2035..........oooveeereeeeeeeeeseeeseseseseeeseeeesseesesessesesssssssesssssssesessssssssssssesen | coseesenens ....05/08/2013 | RAYMOND JAMES & ASSOCIATES 1,005,819 830,000 21,956
927793 TC 3| VIRGINIA TRN BRD BABS 5.35 05/15/2035........crvuuumerremmssersssssesrssssssessssssessssssssssssssssessssssssssssssessssssssssssses | seessssenes ....05/28/2013 | MORGAN KEEGAN 1,760,670 1,500,000 3,567
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 220,778,502 208,280,000 1,156,363
Bonds - Industrial and Miscellaneous
000292 AA 0| AAA 2007-2 A1 SEQ FLT Q1/27/4B.........covevveerreerieineereissessssseesesssesssssseessssssesssssssssssssssssssssessssssssssessesss. | sesssesses ....01/01/2013 | PAYDOWN (167) (167) 1FM
001055 AL 6 | AFLAC INC 3.625 06/15/2023...........ccomrrvveeeeeeeeiseesesesssessssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssnsens | sonsnseses ....06/03/2013 | GOLDMAN SACHS 23,000,000 23,000,000 1FE
001055 AL 6 | AFLAC INC 3.625 06/15/2023..........ccourrvemmmmrreeimmmrmesssmeesssssnsssssssasssssssssessssssssssssssessssssssssssssessssssnessssssneenes | sesseeeees ....06/03/2013 | KEYBANK CAPITAL MARKET 999,330 1,000,000 1FE
00173T AC 1|AMMC 2004-3A C CLO FLT 07/25/2016 R ....04/04/2013 | ROYAL BANK OF SCOTLAND 10,083,438 10,250,000 32,679 | 1AM
00175E  AA 6 |AMMC 2006-7A A CLO FLT 12/19/2019 RS- ....05/16/2013 | GUGGENHEIM CAPITAL MARKET 343,044 345,527 162 | 1FE
00176C AJ 0[AMMC CLO 2013-12A D2 5.95 05/10/25 R ....04/10/2013 | UBS WARBURG 7,511,735 7,630,000 1AM
00176E AA 5| AMMC 2013-12A E CLO FLT 05/10/2025 ....06/25/2013 | RBS SECURITIES/GREENWICH 2,433,750 2,750,000 31,860 | 1AM,
00846U AJ 0 [AGILENT TECH INC 3.875 07/15/2023 06/18/2013 | BANC OF AMERICA SECURITIES 16,922,480 17,000,000 2FE
009089 AA 1|AIR CANADA 2013-1A 4.125 05/15/2025 ....04/24/2013 | MORGAN STANLEY. 3,000,000 3,000,000 1FE
020002 AZ 4| ALLSTATE CORP 3.15 06/15/2023...........cvvvvermmerierieeressnessssmsessessssssssssssesssssssesssssssesssssssesssssssssssssnesssssssns. | sessenseees ....06/04/2013 | WELLS FARGO BROKERAGE SERVICES 6,986,210 7,000,000 1FE
023850 AA 8| AMERICAN APPAREL 13.00 04/15/2020..........covvuuumrrevemmmerreessmressessessssssesssssssssssssssssssssssssssessssssssssssenses | sesseneeees ....04/01/2013 | SEAPORT GROUP. 2,667,500 2,750,000 5FE
03027W  AJ 1 | AMERICAN TOWER TRUST 3.07 03/15/2023........c.vvvveeeeeereeeesseseeeeesseseeeessesseesssessessseessssessessessessessssssssssssesses | seesseeses ....05/23/2013 | SUNTRUST CAPITAL 4,010,320 4,000,000 4776 | 1FE
03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023..........ccvvvermmrreermmerresmmesesssssessessssessssssssssssssesssssssessssssnssssssnns. | sessnseeses ....05/28/2013 | SUNTRUST CAPITAL 2,980,230 3,000,000 4,093 | 1FE
03027W  AJ 1| AMERICAN TOWER TRUST 3.07 03/15/2023........ooooeveeeevesereeeseeessseeesssesessssssssssssssssssesssssssssessssssssssssesssns | cossesenees ....06/19/2013 | BARCLAYS CAPITAL 1,319,369 1,350,000 1,036 | 1FE
03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023..........cvvverumurreesmmerresimsressamsessessssesssssssessssssessssssnesssssssssssssnes. | sessnseeses ....06/19/2013 | CS FIRST BOSTON 2,929,980 3,000,000 2,303 [1FE
03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023..........ccvvvermmrreermerressmesessssessessseesssssssessssssessssssnessssssessssssnns | sessnseeses ....06/19/2013 | MORGAN STANLEY. 4,897,450 5,000,000 3,838 [1FE
053611 AG 4 |AVERY DENNISON 3.35 04/15/2023 ....04/03/2013 | BANC OF AMERICA SECURITIES 7,991,840 8,000,000 2FE
05535D BG 8 |BCF 1997-R2 3-B1 MEZ 7.00 12/25/35, 01/01/2013 | FACTOR UPDATE. (46,748) (46,748) 6FE
05533D EY 8|BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE ....04/26/2013 | Capital Interest 5,691 6,579 1FM
055330 EY 8|BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE............evveeeurreeererrriasreesiseeessssesssssssssessssesessssssssssssssesses | oseesseees ....05/26/2013 | Capital Interest 5,781 6,644 1M
05533D EY 8|BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE...........cevrveeumrreeemmcrriissressssessisssssssssssssssssesssssssssssssssesses | oseesseses ....06/26/2013 | Capital Interest 5,805 6,672 1FM
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05617L AC 1|BABSN 2012-1A B CLO FLT 04/15/2022 ROYAL BANK OF SCOTLAND 3,684,375 3,750,000 868 | 1FE
05874P AA 4 |BALLY 2013-1A A1.CLO FLT 05/20/2025 GOLDMAN SACHS 6,500,000 6,500,000 1FE
067901 AP 3 |BARRICK GOLD CORP 4.10 05/01/2023 MORGAN STANLEY 5,987,820 6,000,000 2FE
071813 BL 2|BAXTER INTL 3.20 06/15/2023 JP MORGAN SECURITIES INC 8,971,650 9,000,000 1FE
071813 BL 2|BAXTER INTL 3.20 06/15/2023 CITIGROUP 5,007,200 5,000,000 1FE
071813 BL 2|BAXTER INTL 3.20 06/15/2023 CS FIRST BOSTON 4,593,689 4,625,000 5344 [1FE
07386R AA 7 BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37. GOLDMAN SACHS 6,058,725 6,402,880 1Z

08179X AA 3|BSP 2013-lIA A1 CLO FLT 07/15/2024 CITIGROUP 13,951,000 14,000,000 1z

08179X AC 9|BSP 2013-1lA A2A CLO FLT 07/15/2024 CITIGROUP 2,000,000 2,000,000 1FE
09254D AC 9|BSIS 2006-4A C CLO FLT 04/20/2019. ROYAL BANK OF SCOTLAND 3,670,000 4,000,000 425 | 1AM
09624Q AL 3|BLUEM 2005-1A A2 CLO FLT 11/15/2017 CITIGROUP. 1,965,000 2,000,000 3,007 [1FE
09626U AA 6 |BLUEM 2013-1A A1 CLO FLT 05/15/2025, CITIGROUP 16,500,000 16,500,000 1FE
10330J AD 0|BOYD GAMING A REV L+350 12/17/2015. Private Placement 216,216 216,216 3FE
10330J AD 0{BOYD GAMING A REV L+350 12/17/2015, Private Placement 72,072 72,072 3FE
109641 AG 5|BRINKER INTL IN 3.875 05/15/2023 BANC OF AMERICA SECURITIES 3,996,040 4,000,000 2FE
11042A AA 2 |BRITISH AIRWAYS 4.625 06/20/2024 CITIGROUP. 10,000,000 10,000,000 1FE
11042A AA 2 |BRITISH AIRWAYS 4.625 06/20/2024 CITIGROUP 3,015,000 3,000,000 1FE
11042B  AA 0| BRITISH AIRWAYS 5.625 06/20/2020 CITIGROUP. 4,500,000 4,500,000 2FE
118230 AK 7|BUCKEYE PARTNERS 4.15 07/01/2023 BARCLAYS CAPITAL 4,990,500 5,000,000 2FE
12549B AC 2| CIFC 2013-2A A1L CLO FLT 04/21/2025 RBS SECURITIES/GREENWICH, 10,472,334 10,500,000 1Z

14178V AA 6 |CFCAT 2013-1A A ABS 1.65 07/17/2017. CS FIRST BOSTON 4,999,892 5,000,000 1z

14178V AB 4 |CFCAT 2013-1A B ABS 2.75 11/15/2018 CS FIRST BOSTON 2,999,225 3,000,000 2FE
14178V AB 4 |CFCAT 2013-1A B ABS 2.75 11/15/2018, ROYAL BANK OF CANADA 1,251,270 1,250,000 2FE
14754D AD 2|CASH AMER INTL 5.75 05/15/2018. JEFFERIES & CO 6,000,000 6,000,000 4z

14986D AJ 9|CD 2006-CD3 AJ MEZ 5.688 10/15/2048 AMHERST SECURITIES CORP. 3,494,531 3,750,000 1,778 |12

166764 AH 3| CHEVRON CORP 3.191 06/24/2023 BARCLAYS CAPITAL 5,000,000 5,000,000 1FE
172967 GT 2| CITIGROUP INC 3.50 05/15/2023 CITIGROUP 3,978,280 4,000,000 2FE
19075C AH 6|CWCI 2007-C2 AJFX MEZ 5.568 04/15/47 RBS SECURITIES/GREENWICH 988,281 1,000,000 1,392 |12

19075C AH 6| CWCI 2007-C2 AJFX MEZ 5.568 04/15/47 DEUTSCHE BANK, 977,266 1,000,000 1,547 |12

20047E AJ 1 |COMM 2006-C8 AJ MEZ 5.377 12/10/2046 WELLS FARGO BROKERAGE SERVICES. 941,875 1,000,000 2,390 (1Z

20048E AY 7|COMM 2013-LC6 A4 SEQ 2.941 01/10/2046 CANTOR FITZGERALD & CO 8,812,497 9,310,000 19,775 | 1FE
22303Q AP 5|COVIDIEN INTL FIN SA 2.95 06/15/2023 BANC OF AMERICA SECURITIES 4,988,650 5,000,000 1FE
22303Q AP 5| COVIDIEN INTL FIN SA 2.95 06/15/2023 JP MORGAN SECURITIES INC 4,008,120 4,000,000 1,311 | 1FE
22545X BC 6| CSMC 2007-C1 AMFL MEZ FLT 02/15/2040 AMHERST SECURITIES CORP 2,812,500 3,750,000 1,311 | 1AM
22545X BC 6| CSMC 2007-C1 AMFL MEZ FLT 02/15/2040 AMHERST SECURITIES CORP. 2,812,500 3,750,000 81 | 1AM
22547R AA 2| CREDITCORP 12.00 07/15/2018 JEFFERIES & CO 3,963,200 4,000,000 4FE
227170 AE 7|CRNN 2013-1A A ABS 3.08 04/18/2028 DEUTSCHE BANK, 4,999,965 5,000,000 1FE
23247L AB 4 |CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047 JEFFERIES & CO 14,113,569 14,573,547 1,685 |12

25243Y AU 3 |DIAGEO CAPITAL PLC 2.625 04/29/2023 GOLDMAN SACHS 5,985,300 6,000,000 1FE
26250A AA 7|DRSLF 2011-22A A1 CLO FLT 01/15/2022 MORGAN STANLEY. 3,759,375 3,750,000 375 | 1FE
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268648 AN 2 [EMC CORP 3.375 06/01/2023........c.cvvvveereeveeesesiesesessisessessisssesssssssssssssssssssssssssssssssesssssssesssssssssssssssesssssns | cossesseees ....06/03/2013 | JANNEY MONTGOMERY SCOTT 2,001,180 2,000,000 1FE
268648 AN 2 [EMC CORP 3.375 08/01/2023..........covvuermereresmmrerisssessisssesssssssesssssssesssssssesssssssesssssssessssssssssssssessssssnssssssnns. | cossesseses ....06/03/2013 | JP MORGAN SECURITIES INC 10,991,750 11,000,000 1FE
268648 AN 2 [EMC CORP 3.375 06/01/2023........c.cvvvvereeeeveeeesesiosssessssssssssssesesssssssssssssssssssssssessssssesssssssesssssssessssssssesssssnss | coneessones ....06/04/2013 | CITIGROUP. 5,014,150 5,000,000 469 [1FE
268648 AN 2| EMC CORP 3.375 06/01/2023...........cerveeermcrrrirmmresessseesessssesssssessssssssesssssssesssssssssssssssessssssnsssssssessssssnnssses | sesseeeees ....06/04/2013 | JP MORGAN SECURITIES INC 2,007,160 2,000,000 188 | 1FE
268648 AN 2 [EMC CORP 3.375 06/01/2023..........covvueumererirmeereiisnsessissssssssssessssssesssssssesssssssesssssssessssssnssssssssessssssnssssssnns. | cossesssses ....06/05/2013 | JP MORGAN SECURITIES INC 2,000,500 2,000,000 750 | 1FE
278265 AD 5 |EATON VANCE CORP 3.625 06/15/2023.........ccovveeeveeeereeeeeeeeseeeseseeeessssesssesssssssssssssssssssssessssssssssesssssessssssesess. | svveisssees ....06/14/2013 | BANC OF AMERICA SECURITIES 24,880,000 25,000,000 1FE
29364D AR 1 [ENTERGY ARKANSAS 3.05 06/01/2023.........occcummrrvveemmeemrismmessesssessessesssssssessssssssssssssessssssnessssssnessssssneees | coseesseees ....05/22/2013 | RBS SECURITIES/GREENWICH 3,988,720 4,000,000 1FE
29445U AA 3 |EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037 ....05/28/2013 | GOLDMAN SACHS 3,569,372 3,670,306 77 |12
30251E AA 0 |FCC HOLDINGS INC 12.00 12/15/2015 04/19/2013 | Capitalized Interest 10,234 11,629 5FE
313747 AT 4 |FEDERAL RLTY INVS TRST 2.75 06/01/2023 ....05/06/2013 | WELLS FARGO BROKERAGE SERVICES 3,949,960 4,000,000 1FE
313747 AT 4| FEDERAL RLTY INVS TRST 2.75 06/01/2023..........c0eemrvermmmmresresmsessesisssssssssssssssessssssssssssssssssssssssssssssssses | sersnneses ....05/28/2013 | WELLS FARGO BROKERAGE SERVICES 4,775,500 5,000,000 8,403 [1FE
31620M AK 2 [FIDELITY NATIONAL 3.50 04/15/2023........coccmmrrveemmermerimmeresismmeesssssnesssssssssssssssssssssssesssssssssssssssssssssssssssss. | sessneeses ....04/10/2013 | BANC OF AMERICA SECURITIES 4,960,400 5,000,000 2FE
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016...........ccoormrrvererirereinerisessisnesisesesssesssesessssessssessssessssesssssssssenss | cosssssnens ....04/02/2013 | Private Placement 1,003,084 1,003,084 4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cevvvverrerresrnersessesnesssnesssssssessssssssssssssessssssssssssssnsenss. | sessesseees ....05/01/2013 | BARCLAYS CAPITAL 32,135 32,135 4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cmuervvermerresnesrsisssessessssesssssesessssssesssssssesssssssssssssnssenss. | sessseeees ....04/30/2013 | Private Placement 20,659 20,659 4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/20716...........ccourerrimererereimeresesessersssessssesssssessssessssesssssssssessssssssenss. | soseessees ...05/01/2013 | BARCLAYS CAPITAL 97,862 97,862 47
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 ....05/02/2013 | Private Placement 67,119 67,119 4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. 05/01/2013 | BARCLAYS CAPITAL 540,197 540,197 47
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 ....05/02/2013 | Private Placement 370,498 370,498 4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cuervvermerrieneersessessesssnessssseessssssesssssssesssssssssssssnnsesns. | sessseeses ....05/01/2013 | BARCLAYS CAPITAL 58,806 58,806 4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/20716...........ccvurerrimererereimeresesessesssessssesssssessssessssessssssssssessssssssenss. | sossessees ....06/07/2013 | Private Placement 59,981 59,981 4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........curvrvermmerreesmersessessessssesssssssesssssssesssssssessssssnsssssssnsesss. | sesseneeees ....05/01/2013 | BARCLAYS CAPITAL 13,068 13,068 4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/20716...........ccoorivvirerirersimerisessisesisesesssessssessssessssesssssssssesssssssssenss | cosessnnens ....05/07/2013 | Private Placement 13,329 13,329 4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cevvvverrevresrmnersessessesssnesssssssessssssssssssssessssssssssssssnsenss. | sesseneees ....05/01/2013 | BARCLAYS CAPITAL 186,218 186,218 4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cmuervvermmerriermnessisseesessssesssssssesssssssesssssssessssssssssssssssesns. | sesseneeees ....05/07/2013 | Private Placement 189,939 189,939 4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ....05/01/2013 | BARCLAYS CAPITAL 29,403 29,403 4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 05/07/2013 | Private Placement 29,990 29,990 4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ...05/01/2013 | BARCLAYS CAPITAL 35,937 35,937 47
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cmvrvverrerreersereessmesnesssnesssssssesssssssssssssssessssssssssssssnsenss. | sesseneees ....05/07/2013 | Private Placement 36,655 36,655 4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cmuervvermmerriereessissmessesssnesssssssesssssssesssssssessssssssssssnssesns. | sesseseeees ....05/01/2013 | BARCLAYS CAPITAL 19,602 19,602 4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/20716...........ccvurerremererereimeresesessessssesssesessessssessssessssesssssessssssssenss | sossessees ....06/07/2013 | Private Placement 19,994 19,994 4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cmrvvverrmerriesmersessmesssssssesssssssessssssnesssssssesssssssssssssnsesss. | sesseseeees ....05/01/2013 | BARCLAYS CAPITAL 9,801 9,801 4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016...........ccooervirerirerrinerisessinnesisesesssesssssessssessssesssssssssesssssssssenss | cosssenens ....06/07/2013 | Private Placement 9,997 9,997 47
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cevvvverrerresmnereissesnesssnesssssssessssssssssssssessssssssssssssnsenss. | sessenseees ....05/01/2013 | BARCLAYS CAPITAL 16,860 16,860 4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cmuervveimmerriermessessmessessssessssssesssssssesssssssessssssssssssnssesns. | sesseseeees ....05/20/2013 | Private Placement 22,736 22,736 4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ....05/01/2013 | BARCLAYS CAPITAL 5,620 5,620 47
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016 05/20/2013 | Private Placement 7,579 7,579 4z
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016. ...05/01/2013 | BARCLAYS CAPITAL 107,317 107,317 47
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cmvvrvermerreermnersessesresssesssssssessssssssssssssessssssssssssssnsenss. | sesseneees ....05/24/2013 | Private Placement 167,778 167,778 4z
319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cmuervvermmerreermeersessmessessssesssssssesssssssesssssssesssssssssssssssesss. | sessseeses ....05/01/2013 | BARCLAYS CAPITAL 27,382 27,382 4z
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319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016...........ccoorerrimererereimeresesessessssessssesesssessssesesssesssssssssessssssssenss. | coseessnees ....06/29/2013 | Private Placement 358,673 358,673 4z

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cmuervvermmerriermeerssssmessessssesssssssesssssssesssssssesssssssssssssssesns. | sesseneeees ....05/01/2013 | BARCLAYS CAPITAL 3511 3511 4z

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........ccvorrvirerirereimerisessinnesisesssssesssaessssessssessssessssesssssssssenss | cosessnnens ....06/29/2013 | Private Placement 45,984 45,984 4z

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cmvrvvverrmerreermeersessseersssssesssssssessssssssssssssesessssnsssssssnsenss. | sesseeeees ....06/24/2013 | Private Placement 46,195 46,195 4z

319963 ZD 9| FIRST DATA REVOLVER PR+300 9/24/2016...........cuervvermerrienmeessesssessessssessssseesssssssesssssssesssssssssssssnssesns. | sersneeees ....06/24/2013 | Private Placement 19,798 19,798 4z

32028H AD 5 [FFML 2006-FF10 Ad SEQ FLT 07/25/203..........000cmmvvrmrivsrsissssssessisssssssssssssssssssssessssssssssssssssesssssssssessssssses | svsssossees ....04/11/2013 | JEFFERIES & CO. 100,478 108,041 23 [1AM

32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036...........covvcummereeemmerreessnersessmesssssssessessssessssssssssssssessssssnessssssnssssses | coseesseees ....05/14/2013 | JEFFERIES & CO 132,292 143,018 31 | 1AM

32056 AA 2|FHASI2007-AR3 1A1 SEQ SSNR CSTR 11/37FB. ...03/01/2012 | BARCLAYS AMERICA. 39,400 16,596 | 1FM

36197X AK 0| GSMS 2013-GC12 A4 SEQ 3.135 06/10/2046 06/25/2013 | JEFFERIES & CO. 19,125,859 20,500,000 42,845 | 1FE

362341 BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035 ....05/17/2013 | RBS SECURITIES/GREENWICH 6,788,590 6,927,133 4,521 |12

36242D T6 0| GSMPS 2005-RP2 1AS [0 INV 03/25/35.........cevvvermmerrismiserssssssssesssessssssssssssssssssssssssssssssssssssssssssssssssssssssns. | sossessenes ...05/10/2013 | CANTOR FITZGERALD & CO 8,562,600 135,607 |4FE......cooevvrmrrrrennen.
36962G 6S 8| GEN ELEC CAP CRP GMTN 3.10 01/09/2023........c00vuommerriermereesnmersessmesssssmseesssssnessssssssssssssessssssnesssssseens | sessessnnes ....06/20/2013 | JP MORGAN SECURITIES INC 9,381,000 10,000,000 145,528 [ 1FE.......commervrrrrenrnnes
377372 AH 0| GLAXOSMITHKLINE 2.80 03/18/2023..........ooooeeeeeeeeeeeeeeeseeseeessseisesesssesesesesssssssssssessssesssssessssssssssessssssssssans | coseesennes ....06/20/2013 | GOLDMAN SACHS 13,314,825 13,945,000 123,646 | 1FE.......ccovvvrmrrrrennen.
377373 AD 7| GLAXOSMITHKLINE 2.85 05/08/2022 XS ....06/24/2013 | GOLDMAN SACHS 9,480,900 10,000,000 64,125 | 1FE

378272 AF 5| GLENCORE FUNDING LLC 4.125 05/30/2023.........c0cccmierreemmrerismmessessmessessmessssssnsesssssseessssssessssssnsesssssseens | sessneeees ....06/25/2013 | BNP PARIBAS 6,139,960 7,000,000 25,667 | 2FE

37952U AB 9 [SEACO 2013-1A A ABS 2.98 04/17/2028 XS ....04/124/2013 | DEUTSCHE BANK 6,499,587 6,500,000 1FE

40536P AC 7 [HLCYN 2006-1A C CLO FLT 05/21/2018 ....05/31/2013 | ROYAL BANK OF CANADA 10,434,375 10,500,000 4,391 | 1FE

419838 AA 5[HAWAIIAN AIRLINES A 3.90 01/15/2026 05/14/2013 | CITIGROUP. 5,000,000 5,000,000 2FE

44106M AR 3 |HOSPITALITY PROP TRUST 4.50 06/15/2023 ....05/30/2013 | CITIGROUP. 5,993,220 6,000,000 2FE

448579 AE 2 [HYATT HOTELS 3.375 07/15/2023.......ccecvviereerrisessisssessssesssssssesssssessssssssessssssssssssssnsesssssssessssssssssssssns. | cossesssses ....05/07/2013 | JP MORGAN SECURITIES INC 3,979,920 4,000,000 2FE

45252H AE 2 [IMMUCOR TL B-1 L+450 8/19/20718.........oouerimreimerieereinessiseessessssssssesssssssssssssssssssssssssssssssssssssssssssssssns | sevesesees ....08/20/2012 | CITIBANK, N.A 17,500 17,500 3FE

45687A AH 5|INGERSOLL-RAND GLOBAL 4.25 06/15/2023 RS- ....06/17/2013 | BANC OF AMERICA SECURITIES 1,996,300 2,000,000 2FE

462651 AA 8 |IRACORE INTL IN 9.50 06/01/2018........couumreiurieereieeriinesiseseisessssessssessisesssssessssssssssssssessssesssssssssesssssssses | sesesesees ....05/08/2013 | JEFFERIES & CO. 1,000,000 1,000,000 4FE

46625H JJ 0 [ JPMORGAN CHASE 3.375 05/01/2023............covvvermmerriirmiesessanessesssssssssssessssssssssssssssssssssessssssssssssssnsesssnns. | coseesseees ....04/24/2013 | JP MORGAN SECURITIES INC 5,967,720 6,000,000 1FE

46625H JJ 0 [ JPMORGAN CHASE 3.375 05/01/2023..........oeervvermerrismmseesssssnessssssessessssesssssessessssssesssssssessssssssssssssessssssns. | coseesseees ....05/28/2013 | JP MORGAN SECURITIES INC 4,788,900 5,000,000 14,063 | 1FE

46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037. ...01/01/2013 | PAYDOWN CORRECTION 92,986 92,986 1FM

46633K AY 9 [JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. 05/01/2013 | Performance Trust. 127,645 125,759 86 | 1FM

46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE ....04/26/2013 | Capital Interest 2,443 7,515 1FM

46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE..............covuorrerveierreisnerressssssesssssssssssssssssssesssssssessssssssssesses | cossesseses ....05/26/2013 | Capital Interest 3171 7,578 1M

46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.............ccovuererviimmerressesresseesesssessessssessssssessssssnessssssnnasesses | cosseseeees ....06/26/2013 | Capital Interest 3,632 7,566 1FM

47232D EC 2 [JMAC 2009-R5 19A2 SUB SSUP CSTR B/26/37........ccevrvvieinrierirsisisssssesissssssssssssssssssssssessssssssssssssenns | cossesseees ....06/26/2013 | Capital Interest 37,300 11 1FM

47232D ED 0 [JMAC 2009-R5 19A3 SUB SSUP CSTR B/26/37.........ccmrerreermrreeimmersessmessesssessssssessssssssssssssesssssssessssssneees | coseesseees ....05/26/2013 | Capital Interest 805 16 1FM

47232D EE 8 [JMAC 2009-R5 19A4 SUB SSUP CSTR B/26/37........cccevmvviviinrierinsisisssiisissssssssssssssssssssssssssssssssssssssnnss | cosseseenes ....06/26/2013 | Capital Interest 786 16 1FM

47232D EF  5[JMAC 2009-R5 19A5 SUB SSUP CSTR B/26/37.........ccmverreermereerieeressmesssssaeessssssessssssssssssssesssssssessssssnnees | coseesseses ....05/26/2013 | Capital Interest 1,044 23 1FM

478111 AB 3 [JOHNS HOPKINS HEALTH 2.767 05/15/2023..........cmuevvvermenriomsnesesseessessseessisssesssssssessssssessssssnessssssnesesses | cossesssees ....05/01/2013 | GOLDMAN SACHS 3,000,000 3,000,000 1FE

49460Y AV 7 [KINETIC CONCEPTS TL D-2 L+300 11/4/2016 ....06/10/2013 | BANC OF AMERICA SECURITIES 4,937,575 4,937,594 3FE

50184V AG 9|LCM 14A C CLO FLT 07/15/2025 06/26/2013 | BANC OF AMERICA SECURITIES 1,905,400 2,000,000 1FE

53079E  BE 3|LIBERTY MUTUAL 4.25 06/15/2023 ...06/13/2013 | BANC OF AMERICA SECURITIES 10,950,670 11,000,000 2FE

542514 EV 2| LBMLT 2004-1 M2 MEZ FLT 02/25/2034...........covvveeeerreiemerreeieeesisessssssessssssesssssssssssssssssssssssssssssssessssss. | sesseneees ....04/30/2013 | WELLS FARGO BROKERAGE SERVICES 3,780,235 3,857,382 879 | 1AM

58933Y AF 2| MERCK & CO INC 2.80 05/18/2023..........ccervvuemmrmrismmmeessesssesssssessssssssssssssessssssssesssssssesssssssesssssssessssssnesssss. | sesseseeres ....05/15/2013 | DEUTSCHE BANK 8,992,170 9,000,000 1FE
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59022V AC 5| MLMI2006-OPT1 A2B SEQ SSNR FLT 08/25/37........ccocurvumrreirerimreemsesissesessesssssssssessssssssssssesesssssssssesssns | sossssseees ....05/29/2013 | GOLDMAN SACHS 6,421,480 6,603,064 4AM
59217G AX 7|MET LIFE GLOB FUNDING 3.00 01/10/2023..........ccvvvuemmrrmremmmcereessessessmsssssssnessesssnsesssssssessssssssesssssssessssssnns | sossessnnes ....06/20/2013 | JP MORGAN SECURITIES INC 14,241,600 15,000,000 208,750 | 1FE
59217G  AX 7|MET LIFE GLOB FUNDING 3.00 01/10/2023..........ovoeereeerererereeesseeissseesssessssessssssessessssesesssssssssssssssssssssesssns | sesssenns ....06/21/2013 | NOMURA SECURITIES INTL 7,640,338 8,147,000 114,058 | 1FE.......ccovvvrmrrrrennen.
59217G AX 7|MET LIFE GLOB FUNDING 3.00 01/10/2023..........evvveeemmreeremrmreressnessessssessssssessesssnsessssssssssssssssssssssnessssssnns | sessessnes ....06/21/2013 | US BANCORP 6,738,447 7,156,000 100,184 [1FE.....ierrrrrenrenns
59217G AX 7|MET LIFE GLOB FUNDING 3.00 01/10/2023..........evevvuummrrerimmmerressnessissssssssssesssssesessssseessessssessssssnessssssnns | sossessnes ....06/25/2013 | US BANCORP 4,653,600 5,000,000 71,667 | 1FE
61744C  ZC 3 |[MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36........ccvvvurrermrmrmerirrsiseresessisesssssesssessssesssesssssessssessssnessane | sevesessees ....05/09/2013 | WELLS FARGO BROKERAGE SERVICES 3,605,261 3,732,395 729 |22
61746B  DJ 2| MORGAN STANLEY 3.75 02/25/2023............ccovvermerreummereesmmeesesseessessssessssssnesssssssssssssssssssssessssssssesssssenses | sesseneeres ....06/05/2013 | CITIGROUP. 4,925,350 5,000,000 54,688 |1FE
61746B DJ 2|MORGAN STANLEY 3.75 02/25/2023 ....06/11/2013 | MORGAN STANLEY 2,904,150 3,000,000 34,063 | 1FE
61746B DJ 2 |MORGAN STANLEY 3.75 02/25/2023 06/20/2013 | MORGAN STANLEY. 4,741,550 5,000,000 62,500 | 1FE
61747Y DU 6 |MORGAN STANLEY 4.10 05/22/2023 ....05/16/2013 | MORGAN STANLEY. 4,997,150 5,000,000 2FE
61747Y DU 6| MORGAN STANLEY 4.10 05/22/2023.........oocovvveeeeeeeseeeesereesseeesssesessseesssssesesssssessssssssssssssessssssessssssssssssesssesnns | conseeesnes ....05/22/2013 | BANC OF AMERICA SECURITIES 4,926,250 5,000,000 3,986 |2FE
617555 ZA 8| MSILIGHTING TERM LOAN 15% 11/6/2017.....c.ocoervrrirrerriirsrssissssessssssesssssssessssssnsssssssessssssnsssssssssssssnns. | sesseneeees ....05/06/2013 | Private Placement 6,347,750 6,500,000 4z
62431R AA 7 |[MVEW 2007-3A A1 CLO SSNR FLT 04/16/21 R ....05/17/2013 | RBS SECURITIES/GREENWICH 3,213,590 3,270,830 1,611 |1FE
624310 AG 7 [MVW 2013-1A C1 CLO FLT 04/12/2024...........cvveoreereeriseereissessessnssessssssssssssessssssssessssssssssssssssssssssessssss. | coneesseees ....04/17/2013 | MORGAN STANLEY. 3,637,500 3,750,000 1FE
62431U AN 2[MVW 2013-1A C2 CLO 3.91 04/12/2024 R ....04/17/2013 | MORGAN STANLEY. 6,305,000 6,500,000 1FE
63860H AC 3 [NSTR 2007-A AV3 SEQ FLT 03/25/2037.........cevvemererierireisinerisessssssssssssssessssssssssssssssssssssssesssssssssesssssssssns. | sevssssees ...05/29/2013 | CS FIRST BOSTON 5,405,028 5,765,364 1Z
651577 AE 8| NMRK 2013-1A A3 CLO 2.43 06/02/2025 ....05/29/2013 | JEFFERIES & CO 6,905,500 7,000,000
674599 CE 3|OCCIDENTAL PETE 2.70 02/15/2023 06/20/2013 | GOLDMAN SACHS 13,869,000 15,000,000 148,500
674599 CE 3| OCCIDENTAL PETE 2.70 02/15/2023 ....06/20/2013 | JP MORGAN SECURITIES INC 9,273,400 10,000,000 99,000
68403B AB 1 |OOMLT 2007-FXD2 2A1 SEQ SSNR 5.9 03/2037........cvvvummrrivrmmerresseessissnessessesesssssseessssssessssseessssssnesseses | sessneeses ....05/22/2013 | BARCLAYS CAPITAL 3,139,909 3,134,032 13,868 | 1FE
714239 AA 8| PERMIAN HOLDINGS INC 10.50 01/15/2018.........coreemrermrremeresmenesseressenssssesssessssesssssssssssssesssssssssssssssnsss | oseessees ....06/29/2013 | JEFFERIES & CO. 511,875 500,000 16,188 | 4FE
71647N  AF 6| PETROBRAS GLOBAL FIN 4.35 05/20/2023 RS- ....05/13/2013 | MORGAN STANLEY. 6,917,960 7,000,000 2FE
71647N AF 6 | PETROBRAS GLOBAL FIN 4.35 05/20/2023 R ....05/15/2013 | CITIGROUP. 3,014,970 3,000,000 2FE
71647N  AF 6| PETROBRAS GLOBAL FIN 4.35 05/20/2023 RS- ....05/23/2013 | HSBC SECURITIES 4,989,950 5,000,000 5469 |2FE
720198 AA 8| PIEDMONT OPERATING 3.40 06/01/2023..........ccvvveemmurreermmersessmessessmsesssssmesssssssesssssnesssssssnesssssnnessssssnessses | sesseeeses ....05/06/2013 | JP MORGAN SECURITIES INC 3,984,040 4,000,000 2FE
726505 AM 2| PLAINS EXPLORATION 6.125 06/15/2019 ....06/25/2013 | DEUTSCHE BANK 6,315,000 6,000,000 17,354 | 2FE
740816 AK 9|HARVARD PRES & FELLOWS 3.529 10/01/2031 04/29/2013 | JP MORGAN SECURITIES INC 4,000,000 4,000,000 1FE
74160M HK 1|PRIME 2005-2 1A2 SEQ 5.00 07/25/20 ....06/18/2013 | AMHERST SECURITIES CORP. 1,618,434 1,607,383 4,465 |12
743487 AJ 1| PROSPECT CAPITAL 5.875 03/15/2023.........coocomrrvrerrreriorsensisnessesssessssssesssssssesssssssesssssssesssssssessssssneeee | sessessnns ....04/17/2013 | BARCLAYS CAPITAL 4,950,000 5,000,000 30,191 | 2FE
749239 AD 1| RAMP 2006-RZ5 A2 SEQ FLT 08/25/2048............cccoerrevmmrerreemmmereeisesssssssessssssesessssssssssssssesssssssssssssnsessesse. | sesseneenes ....06/21/2013 | AMHERST SECURITIES CORP. 3,649,663 4,021,667 542 | 1FM
74924V AB 5 |RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36........corvvverrrerierissresissesssssssssssssssssessssssssssssssssssssssssssssssssssns. | sersnseres ....06/07/2013 | GOLDMAN SACHS 1,537,070 1,592,818 215 |12
74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR B/26/2037.........cvvvverrevvierserrisssessssssessessssessssssesssssssesssssssessssssssssssssnnses | coseesseses ....06/26/2013 | Capital Interest 17,057 13,626 1FM
T4928F AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036...........ccccurreumreimeriereisersisessssessssesssesssssesssssssssessessssssssssssses | sosesssenns ....06/26/2013 | Capital Interest 37,026 49,644 1FM
74929F BK 4 |RBSSP 2010-3 9A2 MEZ SSUP 5.5 02/35 RE..........ovcourreeiirrreriireresesesessssssesssssesssssssesssssssssssssnsesssssnns | sessessnes ....06/24/2013 | RBS SECURITIES/GREENWICH 9,341,776 11,289,155 12,073 | 1AM
74931) AD 9 |RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036...........c.rvvverrmerreesenerressmesesssnsssssssesssssssssssssssssssssssssssssssssses. | sessessnnee ....05/02/2013 | ROYAL BANK OF SCOTLAND. 3,781,165 4,448,429 697 | 1AM
74931 AD 9|RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 ....05/26/2013 | Capital Interest 697 1,917 1AM
74931) AD 9|RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 06/26/2013 | Capital Interest 1,230 1,603 1AM
75406Y AB 3| RASC 2006-KS9 Al2 SEQ FLT 11/25/2036 ....05/24/2013 | GOLDMAN SACHS 8,206,457 6FE
759509 AE 2| RELIANCE STEEL & ALUM 4.50 04/15/2023...........ccmmrveermmemreermnersessesressssessssssssessssssesssssssessssssesssssssssesss. | sessenneees ....04/09/2013 | JP MORGAN SECURITIES INC 4,979,250 5,000,000 2FE
78403D AE 0 |SBA TOWER TRUST 3.598 04/16/2018..........cervveummerreesmmernessmessesssssessesssessssssssesssssssesssssssessssssesssssssessssses | coseesseses ....04/04/2013 | DEUTSCHE BANK 3,250,000 3,250,000 2FE
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78403D AF 7 [SBA TOWER TRUST 3.722 04/16/2023.........ooeoovveeseveeeeeeeseseeseeeeeeseeseseessessssessssssessssesesssssssssesssssssesesssesssenen | svveesssees ....04/04/2013 | DEUTSCHE BANK 5,000,000 5,000,000 1FE
78447V AC 2| SLMA 2013-B A2B ABS FLT 05/15/2030.........ccrrveuemmrreesmmmermesssscessissmssssssssssssssssssssssesssssssssssssssesssssssssssns. | sessneeres ....04/25/2013 | CS FIRST BOSTON 13,000,000 13,000,000 1FE
78447V AD 0| SLMA 2013-B B ABS 3.69 05/16/2044............oovevemiriirciiieeriereisesiisseissessisesisessssessssesssssesssssssssesssssssssessins. | osssennens ....04/25/2013 | CS FIRST BOSTON 3,858,611 4,000,000 1FE
813888 ZZ 0| SEBRING 11.50 4/25/20718...........ervvveerrerrirmeerisssessssssesssssssssssssssessssssssssssssessssssssesssssssssssssssessssssnsssssssenes | sesseseees ....04/26/2013 | Private Placement 5,665,000 6,050,000 4z
83416W AA 1 [SOLAR STAR FUND 5.375 06/30/2035...........ccommrrvermmrressmmersessesesssssasesssssssesssssssessssssssessssssssssssssesssssssesss. | sesenneeses ....06/20/2013 | CITIGROUP. 7,000,000 7,000,000 2FE
85172E  AA 0| SLFT 2013-BA A ABS 3.92 01/16/23.......ccoumivereriicriesrisesses st ssssssssssssese s ssssessssesssessssessssesssssesssssssssns. | cosssesees ....06/14/2013 | CITIGROUP. 4,992,294 5,000,000 1FE
857477 AL 7| STATE STREET CORP 3.10 05/15/2023..........eervvuemmmrreemmmersiassesssisssessssssnsssssssesssssssssssssssssssssssessssssnsessesss | sessneeees ....05/08/2013 | BANC OF AMERICA SECURITIES 9,983,800 10,000,000 1FE
857477 AL 7|STATE STREET CORP 3.10 05/15/2023, ....05/08/2013 | KEYBANK CAPITAL MARKET 2,012,520 2,000,000 1FE
857477 AL 7|STATE STREET CORP 3.10 05/15/2023 05/08/2013 | MORGAN STANLEY. 2,515,850 2,500,000 1FE
857477 AL 7|STATE STREET CORP 3.10 05/15/2023 ....05/10/2013 | SEAPORT GROUP. 3,008,970 3,000,000 1FE
857477 AL 7| STATE STREET CORP 3.10 05/15/2023.......c.ceevveurmmreeemmsereisssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssss | serssneses ....05/15/2013 | MORGAN STANLEY 4,983,800 5,000,000 2,153 [1FE
857477 AL 7| STATE STREET CORP 3.10 05/15/2023..........cevveueumerreemmmemssssmmessessssesssssssssssssssssssssssssssssssssssssssssssssnsesssses | sesseeeees ....05/23/2013 | CS FIRST BOSTON 3,960,000 4,000,000 4,822 | 1FE
85771P AK 8| STATOIL ASA 2.65 01/15/2024. R ....05/08/2013 | MORGAN STANLEY. 9,980,200 10,000,000 1FE
85771P AK 8 |STATOIL ASA 2.65 01/15/2024 XS ....05/31/2013 | CITIGROUP. 7,662,800 8,000,000 11,778 | 1FE
85771P AK 8 |STATOIL ASA 2.65 01/15/2024 R ....06/19/2013 | CITIGROUP. 3,768,160 4,000,000 11,483 | 1FE
871577  ZZ 8| SYNERGY 6.50 9/3/2015........cooirerrvimereimerisseesssessisesssesssssesssessssesssses s st st s ssssssssssssssssssssssesssssnes | eseessees ....06/07/2013 | Private Placement 7,000,000 7,000,000 4z
87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038 ....05/22/2013 | MORGAN STANLEY. 3,124,388 3,120,000 1,962 | 1FE
87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038 05/22/2013 | ROYAL BANK OF CANADA 6,357,305 6,337,500 3,986 |1FE
87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038 ....05/28/2013 | MORGAN STANLEY. 3,394,638 3,412,500 2,951 [1FE
878742 AY 1|TECK RESOURCES LTD 3.75 02/01/2023 [~ ....06/25/2013 | BARCLAYS CAPITAL 4,514,800 5,000,000 78,646 | 2FE
878742 AY 1|TECKRESOURCES LTD 3.75 02/01/2023 [ ....06/26/2013 | CANADIAN IMPERIAL BANK OF COMMERCE 1,818,340 2,000,000 31,667 |2FE
878742 AY 1|TECK RESOURCES LTD 3.75 02/01/2023 [~ ....06/26/2013 | CITIGROUP. 2,734,800 3,000,000 47,500 | 2FE
88165F AG 7| TEVA PHARM FIN BV 2.95 12/18/2022 R ....06/24/2013 | GOLDMAN SACHS 9,242,600 10,000,000 33,597 |1FE
882508 AW 4| TEXAS INSTRUMENT 2.25 05/01/2023............covvveeummrreesmmrressssesessssnessssssssssssssssesssssessssssssssssssesssssessssssses. | sesseneees ....05/01/2013 | MORGAN STANLEY. 12,749,490 13,000,000 1FE
89054X AB 1| TOPAZ SOLAR FARM 4.875 09/30/2039.........ccvvuuummrreummmcreessmmrsssssmessssssmssssssssssssssssssssssssssssssessssssessssssses | sessneeses ....04/10/2013 | BARCLAYS CAPITAL 5,000,000 5,000,000 2FE
891501 ZB 7|ORCHARD TOSCA TL B 14.00 11/3/2017. ....06/30/2013 | Capitalized Interest 68,962 70,369 3z
891906 AB 5| TOTAL SYSTEM SVC 3.75 06/01/2023 05/15/2013 | JP MORGAN SECURITIES INC 8,931,600 9,000,000 2FE
90270Y BF 5|UBSBB 2013-C5 A4 SEQ 3.1847 03/10/2046 ....06/24/2013 | BARCLAYS CAPITAL 7,545,625 8,000,000 16,985 | 1FE
90272* AA 0| UNITED HEALTH CARE CTL 3.50 5/15/2033.........cccmmrreeummreesmnrmesssmessssssmsssssssnessssssssessssssssssssssssessssssnsesssses | sessneeses ....05/21/2013 | Private Placement 5,000,000 5,000,000 4z
90346W  AA 1 [US AIRWAYS 2013-1A 3.95 11/15/2025.........covvvrmmerrermmereessmeesesssessessssesssssssessssssesessssssssssssssssssssssssssssses | sessneeses ....04/10/2013 | GOLDMAN SACHS 2,000,000 2,000,000 2FE
91911T AM 5| VALE OVERSEAS 4.375 01/11/2022. R ....06/21/2013 | CITIGROUP. 4,650,800 5,000,000 101,476 | 2FE.......coevvrerrrcnen.
919117 AM 5| VALE OVERSEAS 4.37501/11/2022 29— ....06/24/2013 | MORGAN STANLEY. 2,765,670 3,000,000 60,521 | 2FE
92857W BC 3 |VODAFONE GROUP 2.95 02/19/2023 R ....06/20/2013 | GOLDMAN SACHS 4,616,500 5,000,000 52,444 |1FE
92857W BC 3 |VODAFONE GROUP 2.95 02/19/2023 X S— ....06/20/2013 | JP MORGAN SECURITIES INC 1,850,560 2,000,000 20,978 | 1FE
92890P AE 4 |WFRBS 2013-C14 A5 SEQ 3.337 06/15/2046...........cevvveereereereereesseesesssessessseessssssesssssssessssssesssssssssssss. | sessseeses ....06/20/2013 | RBS SECURITIES/GREENWICH 24,166,257 25,000,000 34,760 | 1FE
92890P AE 4| WFRBS 2013-C14 A5 SEQ 3.337 06/15/2046 ....06/24/2013 | RBS SECURITIES/GREENWICH 3,788,906 4,000,000 5,562 | 1FE
92976B FU 1| WBCMT 2006-C24 AJ SEQ 5.658 03/15/2045. 06/25/2013 | RBS SECURITIES/GREENWICH. 7,506,250 8,000,000 18,860 | 1AM
94983Q AJ 5|WFMBS 2006-3 A9 SEQ 5.50 03/25/2036 ...06/20/2013 | RBS SECURITIES/GREENWICH 1,846,721 1,831,838 6,157 |1FM
96032V AA 9| WESTR 2013-1A A ABS 2.25 08/20/2025...........comvvvveerrrerireserisssessissssessssssesssssssssssssssessssssssessssssnsssssssnenes | sessenseres ....05/02/2013 | AMHERST SECURITIES CORP 10,000,000 10,000,000 1FE
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96032V AB 7| WESTR 2013-1A B ABS 3.75 08/20/2025...........evvumerrererrierireesississssssessssssssssssssessssssssesssssssssesssssesssnens | sosssesees ...06/02/2013 | AMHERST SECURITIES CORP 1,700,000 1,700,000 2AM

96928* FH 5|LAFARGE CTL SER 2013-D 6.17 4/15/2025.........0ccmurivvirierrierseerisnsessessssssssssssssssssessssssessssssnsesesssssssenss. | sessseeses ....04/03/2013 | Private Placement 12,000,000 12,000,000 4z

96928* FK 8| CA HIGHWAY PATROL CTL F 5.93 11/15/2032.........ovooieveereeeoeeeeeeeeeeeeeeeeeeeseneeesneeesesssesessesnssesnessssssesssssenns | coeeereene ....05/15/2013 | Private Placement 10,000,000 10,000,000 4z
3899999. Total - Bonds - Industrial & Miscellaneous 972,248,560 980,638,134 2,259,010 XK
8399997. Total - Bonds - Part 3 1,269,441,338 | oo 1,257,028,134 | oovvoonieirinnesniieenies 3,787,039 XXX s
8399999. Total - Bonds 1,269,441,338 | oo 1,257,028,134 | oo 3,787,039 DO S
Common Stocks - Industrial and Miscell

00176E AE 7| AMMC 2013-12A SUB 0 05/10/25. ....04/10/2013 | UBS WARBURG 8,400,000.000 7,140,000 XXX u

02503X 10 5| AMERICAN CAPITAL AGENCY CORP 05/29/2013 | DEUTSCHE BANK. 60,000.000 1,516,128 XXX L

02503X 10 5| AMERICAN CAPITAL AGENCY CORP ....06/20/2013 | STRATEGAS RESEARCH 70,000.000 1,631,707 XXX 1

02503X 10 5| AMERICAN CAPITAL AGENCY CORP........ceovvrerrmrrrermmeressiessesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | sesssseses ....06/24/2013 | INTERSTATE GROUP. 15,000.000 336,285 XXX |

02504A 10 4 | AMERICAN CAPITAL MORTGAGE INV CORP.........ccoouurreiimmerreismmerssissessssssssssssssesssssssssssssssssesssssssesssssnnns. | sesseseeres ....05/29/2013 | DEUTSCHE BANK 70,000.000 1,448,615 XXX L

02504A 10 4| AMERICAN CAPITAL MORTGAGE INV CORP.........covvuuiriiriieriireseisesiieeesiesssesssssessissssssessssesesssssssesesssans | esssesees ....06/19/2013 | INTERSTATE GROUP. 75,000.000 1,510,778 XXX 1

02504A 10 4 | AMERICAN CAPITAL MORTGAGE INV CORP..........cooorreiimrreismnesssissesssssssssssssssssssssssssssssssesssssssessssssnns. | sesseneeses ....06/20/2013 | INTERSTATE GROUP 105,000.000 2,035,551 XXX L

02504A 10 4 | AMERICAN CAPITAL MORTGAGE INV CORP..........ccourreimmerreismesssisesssissnessssssssssssssssssssssssessssssssesssssan | sessneeses ....06/24/2013 | INTERSTATE GROUP 25,000.000 448,523 XXX |

037347 10 1| ANWORTH MORTGAGE ASSET CORP........csvvuurrimrierieimereiesssessssesssessssssssssssssssssessssssssssssssssssssssssse | soseesnnees ....05/30/2013 | DEUTSCHE BANK 30,000.000 172,197 XXX |

037347 10 1|ANWORTH MORTGAGE ASSET CORP. ....05/31/2013 | INTERSTATE GROUP 90,000.000 508,662 XXX L

037347 10 1| ANWORTH MORTGAGE ASSET CORP. 06/03/2013 | DEUTSCHE BANK 20,000.000 112,576 XXX 1

037347 10 1| ANWORTH MORTGAGE ASSET CORP. ....06/04/2013 | INTERSTATE GROUP 20,000.000 113,412 XXX L

037833 10 0| APPLE INC....ooouiriitreriiisesiiss st ssissse s sssss s sss st | sesieennes ....04/17/2013 | INTERSTATE GROUP 1,350.000 547,646 XXX 1

037833 10 0| APPLE INC....ooovuirvirreriissiessesssssssssssesssssssesssssssesssssssssssss s ssss s sss s ssssssssssssssssssssssssssssenses | sesssneses ....04/19/2013 | INTERSTATE GROUP. 1,350.000 532,546 XXX |

037833 10 0| APPLE INC....ooommivveerririiscerissssssis s sssssss s sssss s ssss st sssssssennes | sessenenes ....06/24/2013 | RAYMOND JAMES & ASSOCIATES 2,250.000 906,547 XXX L

037833 10 0| APPLE INC...ouoiiriiieiiieiiesii ittt | eeriiens ....06/28/2013 | RAYMOND JAMES & ASSOCIATES 2,250.000 885,377 XXX |

03938L 10 4| ARCELORMITTAL RS- ....04/25/2013 | INTERSTATE GROUP 50,000.000 623,200 XXX L

03938L 10 4 |ARCELORMITTAL R ....04/26/2013 | STRATEGAS RESEARCH 50,000.000 608,705 XXX 1

03938L 10 4|ARCELORMITTAL R ....05/01/2013 | RAYMOND JAMES & ASSOCIATES 25,000.000 307,105 XXX |

03938L 10 4 |ARCELORMITTAL ....05/07/2013 | INTERSTATE GROUP 10,000.000 127,439 XXX 1

03938L 10 4|ARCELORMITTAL R ....05/08/2013 | INTERSTATE GROUP. 10,000.000 125,992 XXX |

03938L 10 4| ARCELORMITTAL XS ....05/14/2013 | STRATEGAS RESEARCH 30,000.000 381,804 XXX L

03938L 10 4| ARCELORMITTAL R ....05/15/2013 | INTERSTATE GROUP. 20,000.000 251,636 XXX 1

03938L 10 4|ARCELORMITTAL R ...06/22/2013 | INTERSTATE GROUP. 30,000.000 392,601 XXX |

03938L 10 4| ARCELORMITTAL 29— ....05/23/2013 | INTERSTATE GROUP 50,000.000 642,450 XXX 1

03938L 10 4|ARCELORMITTAL R ....05/24/2013 | INTERSTATE GROUP. 25,000.000 321,310 XXX |

03938L 10 4|ARCELORMITTAL X S— ....05/28/2013 | INTERSTATE GROUP 50,000.000 649,000 XXX L

03938L 10 4|ARCELORMITTAL R ....05/31/2013 | RAYMOND JAMES & ASSOCIATES 50,000.000 638,665 XXX L

055622 10 4|BP PLC-SPONS ADR R ....05/07/2013 | 1S GROUP. 50,000.000 2,203,040 XXX |

055622 10 4|BP PLC-SPONS ADR ....05/15/2013 | 1S GROUP, 25,000.000 1,072,900 XXX 1

12673A 10 8 [CYS INVESTMENTS INC ....06/03/2013 | INTERSTATE GROUP. 35,000.000 361,256 XXX |

12673A 10 8[CYSINVESTMENTS INC.......oivieiuerreiimrreissesesssssesssssessssssssessssssssssssssssssssssssssssesssssssesssssssssssssssnesseses. | cossesseses ....06/19/2013 | INTERSTATE GROUP 25,000.000 256,443 XXX L

12673A 10 8| CYS INVESTMENTS INC......courriermmrreesmmrseismsesessssmsssssssessssssssssssssssss s ssss s ssssssesssssssesssssssesssses | ossesseses ....06/20/2013 | INTERSTATE GROUP 90,000.000 898,731 XXX L
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12673A 10 8 [ CYSINVESTMENTS INC.....oouivirrererirreimesissessssesessessssesessessssesssssssssssss s sssssssssessssssssssesssssssssesssesesssnensss | sevesneeees ....06/24/2013 | INTERSTATE GROUP. 40,000.000 358,876 XXX |
12673A 10 8[CYSINVESTMENTS INC......coirrietumrreemmmcrreismseressssnsssssssesssssssssssssssssssssssssss s sssssses s sssssssesssssssesseses | cossesseses ....06/25/2013 | DEUTSCHE BANK 16,000.000 143,805 XXX L
156504 10 2| CENTURY COMMUNITIES........coovvvorrrerieinessisiessssssssssssssssssssssssssssssesssssssessssssesssssssssssssssasssssssssssssssessosss | sosssnnes ....05/02/2013 | FRIEDMAN BILLINGS RAMSEY 200,000.000 4,000,000 XXX u
23204G 10 0| CUSTOMERS BANCORP INC.........covrrvvermreresrmarsssssmesessssssssssssesssssssesssssssssssssssessssssssssssssssssssssessssssnesssss. | sesssssnes ....05/15/2013 | FRIEDMAN BILLINGS RAMSEY 50,000.000 837,500 XXX L
268648 10 2 [ EMC CORPORATION......covuummrriiemmresismsesssssseessissesssssssssssss st ssssssessssssesssssssnessssssns. | cossesssses ....04/19/2013 | 1S| GROUP, 25,000.000 541,493 XXX |
268648 10 2 [ EMC CORPORATION.......cvuuriemreisrrereessessiseesssesssssesssee s ssss s ssssssssssesssssessssesssssssssessssssssnnsnsss. | aeveseeees ....04/24/2013 | DEUTSCHE BANK 25,000.000 565,400 XXX |
268648 10 2 [ EMC CORPORATION......oouuummrrvissmresissmeesssssssessissssssssssessss st ssssssesssssssesssssssssssssnsssssssessssssnessssssns. | cossesseses ....04/26/2013 | 1S GROUP, 20,000.000 447,934 XXX L
268648 10 2[EMC CORPORATION ....04/30/2013 | INTERSTATE GROUP. 40,000.000 897,064 XXX |
268648 10 2|EMC CORPORATION 05/01/2013 | STRATEGAS RESEARCH 25,000.000 559,048 XXX L
268648 10 2|EMC CORPORATION ....05/02/2013 | DEUTSCHE BANK 30,000.000 683,709 XXX 1
268648 10 2 [ EMC CORPORATION. ......cccommmrriesssreesssssessessssesssssssssssssssssssssssssss e sssssssssssssssssssssssssssssssssssssssesssssssnssssssns. | sossesssses ....05/09/2013 | INTERSTATE GROUP. 10,000.000 228,570 XXX |
268648 10 2 [ EMC CORPORATION......oovuummrreiermaresissmessssssessissssssssssssssssssssss e ssssssesssssssesssssssssssssssesssssssessssssnessssssns. | cossesseses ....05/15/2013 | 1S GROUP, 25,000.000 571,655 XXX L
313360 ZZ 5|FEDERAL HOME LOAN BANK CINCINNATI-R......coirviirmmrremmmmereerissssessssssssssssssssssessesssssssssssesssssessssssses | serseneses ....04/09/2013 | Private Placement 38,373.000 3,837,300 XXX A
313360 ZZ 5|FEDERAL HOME LOAN BANK CINCINNATER........iiveeummrremmmmereesismsesessnessssssessssssessessssssssssssesssssesssssses | sesseneees ....06/24/2013 | Private Placement 39,999.000 3,999,900 XXX A
337930 70 5| FLAGSTAR BANCORP, INC. NEW.......comiiriirrrrrisiesrissmssssssnessessssessssssesssssssesssssesessssssssesssssssessssssnessssssnns. | sessneeses ....06/20/2013 | FRIEDMAN BILLINGS RAMSEY 50,000.000 654,890 XXX |
37045V 10 0| GENERAL MOTORS CO.....couuiiimirimmrermerissssmesesessssesesesssssessssssssssesssssessssesssssessssesssssessssessssnessssessssnesssssssssns. | sosssssees ....04/05/2013 | INTERSTATE GROUP. 18,000.000 490,255 XXX |
45665G 30 3 |INFINITY PHARMACEUTICALS INC ....06/04/2013 | STIFEL NICOLAUS 20,000.000 359,448 XXX L
59156R 10 8|METLIFE INC 04/05/2013 | RAYMOND JAMES & ASSOCIATES 18,000.000 657,720 XXX |
59156R 10 8 |METLIFE INC ....04/08/2013 | 1S GROUP. 23,000.000 830,926 XXX L
617555 ZB 6| MSILIGHTING WARRANTS 11/6/2017.......cooeerrvereerrisrsesrissessssssssessesssssssssssesssssssessssseseesssssssssssssnsesssssenss | sessneeees ....05/06/2013 | Private Placement 152,250.000 152,250 XXX A
636220 10 5| NATIONAL GENERAL HOLDINGS CO.......evvimrermrmimerenmeessessssesssesssssssssesssasesssesssssessssessssessssessssesssnssssnns | soseessees ....05/30/2013 | FRIEDMAN BILLINGS RAMSEY 382,000.000 4,011,000 XXX u
813888 ZA 5 |SEBRING SOFTWARE $0.01 4/25/2023.........ccccvvvvvveevmmmaeessssssesssmssssesssssssssssssssssssssssssssssssssssessssssssssssssssnns | sossssseees ....04/25/2013 | Private Placement 2,478,630.000 385,000 XXX A
86181Q 10 2| STONEGATE MORTGAGE CORP.......oouivierieietiereiteieesissssssessssesssesssesssssessssssssss st ssssessssssssssessisnens. | sesssssnns ....05/08/2013 | FRIEDMAN BILLINGS RAMSEY 500,000.000 9,000,000 XXX A
90187B 10 1| TWO HARBORS INVESTMENT CORP.......ccomiiuiermmmmmsssmsmssssssssssssssssssssssesssssssessssssssssssssssesssssssssssssssessssssns. | wesseseees ....06/20/2013 | RAYMOND JAMES & ASSOCIATES 125,000.000 1,325,175 XXX |
9099999. Total - Common Stocks - Industrial & Miscellaneous. 65,247,742 XXX 0
9799997. Total - Common Stocks - Part 3 65,247,742 XXX 0
9799999. Total - Common Stocks 65,247,742 XXX 0
9899999. Total - Preferred and Common Stocks 65,247,742 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 1,334,689,081 XXX 3,787,039 |.......... XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....3.
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Bonds - U.S. Government
312931 A6 5|FGLMC A84529 PT 4.50 02/01/2039..........ccccvvvveres | e 04/15/2013| MBS Paydown 0.27467025 ..(395)].. 30,392 0 02/01/2039| 1...
312931 A6  5|FGLMC A84529 PT 4.50 02/01/2039.........oecevvvreres | e 05/15/2013| MBS Paydown 0.26001994 14,650 [ .ooovvvveirens | o 0 02/01/2039| 1...
312931 A6 5|FGLMC A84529 PT 4.50 02/01/2039.........coovverevnren | vevee 06/15/2013| MBS Paydown 0.25475576 5,264 | .o | e 0 02/01/2039|1...........
31340B 4  5|FH14 141725 PT 12.00 5/01/17...oovvoveriviirircirnnnns | 04/15/2013| MBS Paydown 2.9696E-4........... , AT3 | 1,229 | b 170 [ i | e 50 A3 | s [ 0 | s 60 |05/01/2017| 1...........
31340B 4  5|FH14 141725 PT 12.00 5/01/17ccoovcvvrvererrieirseriinnens | e 05/15/2013| MBS Paydown 0.0.........cccvererens | covererrmersnenineenes | veernvrineiins 131 | s 1131 | e 1186 [ i 1128 [ | e A3 [ s | e A3 [ 1131 | [ e 0 | s 60 |05/01/2017|1...........
31371K LU 3| FNCL 254239 PT 6.50 3/01/2032..........cccoevvvcmurvers | v 04/25/2013| MBS Paydown 0.02308546 6571 [ oo | 0 03/01/2032| 1...
31371K LU 3|FNCL 254239 PT 6.50 3/01/2032.........cccovvvvrerreris | v 05/25/2013| MBS Paydown 0.02239426 691 | e [ e 0 03/01/2032|1...
31371K LU 3| FNCL 254239 PT 6.50 3/01/2032........ocoovrveerernirens | e 06/25/2013| MBS Paydown 0.02204399 350 | e [ (V1 IO 11 103/01/2032|1...........
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.......ccccovvevrvcrrrreres | v 04/25/2013| MBS Paydown 0.01504319 L0K T ISP U 0 2 101/01/2032(1...........
31388T QZ  9|FNCL 614372 PT 7.0 1/01/2032........coovvverrerrirerins | e 05/25/2013| MBS Paydown 0.01500853 104 | oo [ e 0 3 101/01/2032(1...........
31388T QZ  9|FNCL 614372 PT 7.0 1/01/2032........cevrvvirerverivins | veree 06/25/2013| MBS Paydown 0.01497365 105 [ o [ 0 4 (01/01/2032(1...
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039.......ccvvvrererneernens | o 04/25/2013| MBS Paydown 0.11772198 8,956 0 02/01/2039| 1...
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039.......c.oovvrererneernnns | e 05/25/2013| MBS Paydown 0.09528511 22,464 | ..o [ 0 02/01/2039|1...
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039........coevvrvevernrerenns | v 06/25/2013| MBS Paydown 0.08555702 9,740 | ovvvvvvrinns | e 0 02/01/2039|1...........
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017......covvvmvererernnnns | v 04/15/2013| MBS Paydown 0.00656574 10 [ e [ 09/15/2017| 1...c.ocnc
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017......ccvvevvvrerrerrires | o 05/15/2013| MBS Paydown 0.00646427 LV TR 09/15/20171...........
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017......convveuvvrcrirnnrns | v 06/15/2013| MBS Paydown 0.00636196 10 [ [ 09/15/2017|1...
36296) FT  7|GN 692378 PT 4.50 02/15/2039.........coccmvverrerrrrrirnees | cevee 04/15/2013| MBS Paydown 0.24216229 4,454 02/15/2039| 1...
36296 FT  7|GN 692378 PT 4.50 02/15/2039.........ccccrvvervvvvrrcnins | covee 05/15/2013| MBS Paydown 0.22225734 19,905 | oo | oo 02/15/2039| 1...
362960 FT  7|GN 692378 PT 4.50 02/15/2039.........cocvorvrerveerrvrirncns | cevee 06/15/2013| MBS Paydown 0.21293554 , 9,322 | oo | s 02/15/2039| 1...........
36296T DP  5|GNSF 700410 PT 5.00 03/15/2039.........cccconeverrrernnns | cevne 04/15/2013| MBS Paydown 0.21979075......... | ceeoeeeerriermeinerirene | conreineenad 23,532 | oo 23,532 | oo 24,165 | .ovvvrrnnn. 23,997 | oo [ e (1107 [T SO (107 I— 23,532 | oo [ e 03/15/2039| 1...........
36296T DP 5| GNSF 700410 PT 5.00 03/15/2039..........ccccrevervvenens | cevee 05/15/2013| MBS Paydown 0.2073945........... | ccceveeererrmerirerirene | coneeiieinns 12,396 | ccovvvrrnne 12,396 | oo 12,729 | oo, 12,641 [ v | e (259) | vevevverrrrrere | e (259) | evvvnrverrins 12,396 | oo | s 0 03/15/2039| 1...........
36296T DP 5| GNSF 700410 PT 5.00 03/15/2039.........ccccmevrnrernens | covee 06/15/2013| MBS Paydown 0.19113101 16,263 | .ooovvverciens | e 0 03/15/2039| 1...
383739 N8 8| GNR 2001-17 PG PAC 6.50 4/20/31.........ocvvervvirnes | 04/20/2013| MBS Paydown 0.12322297 4435 | e [ s 0 04/20/2031|1...
383739 N8 8| GNR 2001-17 PG PAC 6.50 4/20/31.........ovvevrrrerres | e 05/20/2013| MBS Paydown 0.12037868 5,689 | ..covivieirns | e 0 04/20/2031|1...........
383739 N8 8| GNR2001-17 PG PAC 6.50 4/20/31.........cocoovvviines [ e 06/20/2013| MBS Paydown 0.11824865 4,260 | oo [ 0 04/20/20311...........
38373Q MR 9| GNR 2003-39 GE PAC 5.50 8/16/32.........ccccovvervrres | oo 04/16/2013| MBS Paydown 0.18565211 91,975 | v [ 0 08/16/2032| 1...........
38373Q MR 9| GNR 2003-39 GE PAC 5.50 8/16/32.........cccovvvererreres | vevee 05/16/2013| MBS Paydown 0.17392063 46,926 | ...cocovrerrrns [ 0 08/16/2032|1...
38373Q MR 9|GNR 2003-39 GE PAC 5.50 8/16/32..........coccvvrevmrres | conee 06/16/2013| MBS Paydown 0.15708892 67,327 | .o | e 0 08/16/2032| 1
38373W 5C 8| GNR 2002-33 PG PAC 6.50 5/20/32.........coc0orvrvmevnes | e 04/20/2013| MBS Paydown 0.21237681 17,846 | .oovovveeveeens | o 0 05/20/2032|1...
38373W  5C 8| GNR 2002-33 PG PAC 6.50 5/20/32.........cocoevrermrinss | 05/20/2013| MBS Paydown 0.20714446......... | ccccooeeerirneiinerrnns | cornriinneinad 26,162 | oo 26,162 | covereeerrn 27,618 | 27,191 [ | s (1,032) [ oo | e (1,032) [ oo 26,162 | ..covvrvrrienin | e 0 05/20/2032| 1...........
38373W 5C 8| GNR 2002-33 PG PAC 6.50 5/20/32.........coccovvvvvevnes | v 06/20/2013| MBS Paydown 0.20337319......... | ceeeeeveerrmerirerirens | coverinninns 18,856 | ..cvoovrvene 18,856 | ovovrreern 19,906 | oo 19,598 | oo [ s (AE:) ) [T IS (UAL:)) I— 18,856 | ..cvovverceens | e 0 05/20/2032| 1...........
38373W  GY 8| GNR 2002-19 PG PAC 6.45 3/20/32.........cocoorvremrrnes | 04/20/2013| MBS Paydown 0.17049757......... | ceeereeeeremeenerirens | corneeiineins 13,704 | oo 13,704 13,704 | oo | e 0 03/20/2032| 1...........
38373W  GY 8| GNR 2002-19 PG PAC 6.45 3/20/32.........cocovvvvivivnes | v 05/20/2013| MBS Paydown 0.16792967 ..11,373 11,373 11,373 [ o [ 0 03/20/2032(1...
38373W  GY 8| GNR 2002-19 PG PAC 6.45 3/20/32.........cocoorvrvmernes | 06/20/2013| MBS Paydown 0.16577507 9,543 | oo | e 0 03/20/2032| 1
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649085 AA  5|NEW VALEY GEN 115.572 05/01/20......ccevveererneernens | e 05/01/2013| Sinking Fund Redemption 100.0. | .....ccveevvereneeans | cevverienns 188,713 | oo 188,713 | oo 220,476 | ..oovvene 216,343 (2,368) [ .ooverneerreinnns | v (2,368) [ .oovvreererins | e 188,713 IO 0 05/01/2020| 1FE......
83162C FF  5|SBAP 1994-20D 17.70 04/01/2014.........cccovvvmrrennns | venee 04/01/2013| MBS Paydown 0.00294299......... | cccoovvemrriverivennnns | everiiennn 12,256 | 12,256 | 012,298 | 5,736 | s [ [ 0 12,256 IO I 0 04/01/20141..
83162C FH  1|SBA SER 94-20F 7.60 6/1/14.... .| 06/01/2013| MBS Paydown 0.005812793....... | cecoverererrerinnnnns | wvvnrrereeein2,287 | cvviiirnceenn 27,257 | i 21,257 | e 27,257 | v | cvveiisensiininns | veene 0 27,257 0 06/01/2014| 1..
83162C FN  8|SBAP 1994-20J 1 8.30 10/01/2014 04/01/2013| MBS Paydown 0.002208072....... | .cccoeererneemernnernee | eevnrrerneenn23,515 | 23,515 | 23,515 | i 23,515 | s [ e [ 0 23,515 S 0 10/01/2014|1..
83162C FQ 1 |SBAP 1994-20K 1 8.65 11/01/14......ccovvreverrerrerries | veves 05/01/2013| MBS Paydown 0.004355326....... | ..ccovvenrrverrerrnee | cevrrrneenn38,961 | 138,961 | 038,961 | i 38,981 | s [ e [ (V1 I . 38,961 OO 0 11/01/2014| 1...........
83162C FR 9 |SBAP 1994-20L 1 8.40 12/01/2014.......coovvvnerrerrnes | vever 06/01/2013| MBS Paydown 0.002933649....... | .cccoverervevmerneeernee | eervrrirnennn 16,359 | 16,359 | i 17,223 | 16,359 | s [ e [ e (V1 I . 16,359 v | 0 12/01/2014|1...........
83162C  GJ 6| SBAP 1995-20K 1 6.65 11/01/2015.......ccccvvrveriniiins | oenes 05/01/2013] MBS Paydown 0.0194747609....... [ cccoeinrnrinnrinninns | crrvreienines 28,849 | .oo28,849 | oiiiin29,019 | 128,990 | i | i, [CLL) ] T [ [CL)] . 28,849 v | 0 11/01/2015]1...........
0599999. Total - Bonds = U.S. GOVEIMMENL.......cuuiviireiiisirssirsssnsens s snsssssensenes 835,683 | ............835,683 | ............880,928 | ...........864,901 | ... 0. (11,076) | oo 0 [ (11,076) 0. 835,683 .0 0 0]...22,19 | ..... XXX... | .XXX
Bonds - U.S. Political Subdivisions of States, Territories and P ions
057507 HU  2|BAKERSFIELD CA SD-TXB 4.39 05/01/2026............ | ..... 05/01/2013| Sinking Fund Redemption 100.0. O ) I I . 10,000 IO I 0 05/01/2026| 1FE......
199491 X7  1|COLUMBUS OH SER 2C 3.923 6/1/2019.........ccccnuees | cevee 06/17/2013| Call 100.0........ovvvrrerrrrreircrins 3 | K TR ISV 545,000 OO 0 06/01/2019| 1FE......
199491 X9  7|COLUMBUS OH SER 2C 4.323 06/01/2021.............. | c.... 06/17/2013| Call 100.0... wd i | e | [ 695,000 IO I 0 06/01/2021| 1FE......
199491 Y3  9|COLUMBUS OH SER E CL-A 4.773 6/01/2023. .| 06/17/2013| Call 100.0 . 2 260,000 0 06/01/2023
68406P GE 5| ORANGE BCH AL TXB 5.00 05/01/2015.......ccccvuvnnee [ o 05/01/2013| Sinking Fund Redemption 100.0. | ... ...430,000 | ............430,000 | ...........432,434 | ........... 430,998 | ..o | corinnns (1) [ | oL [ [ e 430,000 v e 0 05/01/2015| 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & Possessions.... s | s 1,940,000 | .........1,940,000 | .......1,942,434 | ... 1,940,991 | ................ 0] (1101 | s (U (101 | oo, 0] s 1,940,000 .0 0 0]...45857 |..... XXX... [ .XXX....
Bonds - U.S. Special Revenue and Special A t
01170R DA 7 |ALASKA HSG A 2.80 12/01/2026............covveerrrrrraee | verer 06/01/2013| Partial Call 100.0.........cccovvvvrrves | erremrirnerinriseiinns | crreeriennd 640,000 (3)] e ()] ST [ 640,000 IO (V1 I 8,960 |12/01/2026| 1FE......
09089T AY  7|BIRMINGHAM AL B 6.00 04/01/2022...........cccovvrverer | cevee 04/01/2013| Sinking Fund Redemption 100.0. | .....ccovvvverrerirene | cerneviiennnd 80,000 0)].er [(0)] . 80,000 OO (V1 I 2,400 | 04/01/2022| 1FE......
130333 CA  3|CAHSG FIN AGY A 2.90 02/01/2042.......ccconvemvvernens | cenee 06/01/2013| MBS Paydown 0.97686324......... | .ccccovvvnerrerineeans | cerverienns 196,662 w0 [ (V1 PRI ISP 196,662 IO (V1 I 491 |02/01/2042 1FE......
130333 CB  1|CAHSG FIN AGY B 2.90 02/01/2042..........ooccvvverunns | vonee 06/01/2013| MBS Paydown 0.99174355 74,721 OO 02/01/2042| 1FE......
312903 MA  2|FHR 119 H 7 PAC 7.5 1/15/2021.. 04/15/2013| MBS Paydown 0.01389298.... 877 v | e 01/15/2021|1..
312903 MA  2|FHR 119 H 7 PAC 7.5 1/15/202 .105/15/2013| MBS Paydown 0.01368861 204 01/15/20211..
312903 MA  2|FHR 119 H 7 PAC 7.5 1/15/2021.. 06/15/2013| MBS Paydown 0.01352297.... 166 OO 01/15/2021| 1..
312909 3W 2| FHR 1250-J PAC17.00 5/15/2022..........oevumeerrriraens [ 04/15/2013| MBS Paydown 0.02533882 245 IO 05/15/2022|1...........
312909 3W 2| FHR 1250-J PAC17.00 5/15/2022..........ccvvvevererinnns [ e 05/15/2013| MBS Paydown 0.02478226 557 OO 0 | s 16 |05/15/2022(1...........
312909 3W  2|FHR 1250-J PAC17.00 5/15/2022........cccvvvrevrrneernens [ o 06/15/2013| MBS Paydown 0.02439749 385 e (01 I 13 |05/15/2022(1...........
312915 QG 9|FHR 14911 PAC 7.50 4/15/2023.........cocovvvervrirernns | veree 04/15/2013| MBS Paydown 0.10314284 2,677 OO IO (V1 I 67 |04/15/2023(1...........
312915 QG 9|FHR 14911 PAC 7.50 4/15/2023.........cccovvvevvenerrenns [ v 05/15/2013| MBS Paydown 0.10060245 5,081 OO [V I 159 | 04/15/2023] 1...........
312915 QG 9|FHR 14911 PAC 7.50 4/15/2023........cconevrnrrirserannes [ e 06/15/2013| MBS Paydown 0.0986758........... 3,853 S 0 | oo 145 | 04/15/2023 1...........
313398 P7  8|FHR 2334 TD PAC 6.5 7/15/2031........vvvvrrvirerrnrienns | venen 04/15/2013| MBS Paydown 0.06284096 1,974 IO I (V1 I 43 107/15/2031] 1...........
313398 P7 8|FHR 2334 TD PAC 6.5 7/15/2031 05/15/2013| MBS Paydown 0.06259361 1,237 S 0 07/15/2031| 1..
313398 P7  8|FHR 2334 TD PAC 6.5 7/15/2031. .106/15/2013| MBS Paydown 0.0565609.. 30,164 0 07/15/2031| 1..
313399 PS  0|FHR 2347 VP PAC 6.5 3/15/2020 04/15/2013| MBS Paydown 0.13025918 19,029 S 0 03/15/2020 1..
313399 PS  0|FHR 2347 VP PAC 6.5 3/15/2020.........ccccouvvrerirerines [ o 05/15/2013| MBS Paydown 0.12436827 19,664 OO 0 03/15/2020| 1...........
313399 PS  0|FHR 2347 VP PAC 6.5 3/15/2020.........cc.covrvrrverrvernns | venee 06/15/2013| MBS Paydown 0.12109421 10,929 IO I (1 I 355 |03/15/2020(1...........
313390 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022..........ccoovvvverererirns | vener 04/15/2013| MBS Paydown 0.1868519........... . 16,466 S 0 | v 329 |02/15/20221...........
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31339D 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022 e 05/15/2013| MBS Paydown 0.1816117 15,721 IO 0 02/15/2022|1...
31339D 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022...........coccevrvrrrerenns [ s 06/15/2013| MBS Paydown 0.17696588 13,937 | oo | e 0 02/15/2022| 1
31339D QZ 4|FHR 2416 PG PAC 6.0 2/15/2022 I 04/15/2013| MBS Paydown 0.85593776 86,121 IO 0 02/15/2022|1...
31339D QZ 4|FHR 2416 PG PAC 6.0 2/15/2022.........covvovrevrnrrcns [ s 05/15/2013| MBS Paydown 0.8231069........... . 95,078 IO 0 02/15/2022(1...........
313390 QZ 4 |FHR 2416 PG PAC 6.0 2/15/2022...........coovvverermrirnes | veves 06/15/2013| MBS Paydown 0.79978526 67,539 IO I 0 02/15/2022|1...........
313371 FS  6|FHR 1599-C TAC 6.10 10/15/2023.......c.oocvrerernirrnnns | conee 04/15/2013| MBS Paydown 0.02038763 6,983 | (V1 I 142 |10/15/2023 1...........
313371 FS  6|FHR 1599-C TAC 6.10 10/15/2023.... e 05/15/2013| MBS Paydown 0.01887262 11,432 IO I 0 10/15/2023|1...
313371 FS  6|FHR 1599-C TAC 6.10 10/15/2023.... IO P 06/15/2013| MBS Paydown 0.01752898 N . . . . e | 10,139 IO 0 10/15/2023 1...
313373 BU  1|FHR 1644 K PAC 6.75 12/15/2023.........ccconvvvmrrrnrens | cenee 04/15/2013| MBS Paydown 0.47851839......... | ceeeveeereemeinciirnne | cerneeineins 14,512 | oo 14,512 | oo 15,870 | oo 15,114 [ e | e (7223 ) TN IS (Y2 ) - . 14,512 IO 0 12/15/2023| 1...........
313373 BU  1|FHR 1644 K PAC 6.75 12/15/2023..........ccoovvvvervnnrer | conee 05/15/2013| MBS Paydown 0.46440447......... | cccoveevvronerverrene | covnreiininns 14,114 | e 14,114 | o 15,435 | oo, 14,700 [ .o | e (512) | veverrerrrierins [ e (X)) I— . 14,114 OO 0 12/15/2023 1...........
313373 BU  1|FHR 1644 K PAC 6.75 12/15/2023.........cccoovvemerrnnnns | cenee 06/15/2013| MBS Paydown 0.45067803......... | cccceeeeeremerrncrirnns | cerneeiineins 13,726 | oo 13,726 | oo 15,011 | v 14,296 [ ..o | cererrerin (10D TN ISR (100 ) I . 13,726 OO 0 12/15/2023| 1...........
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027. e 04/15/2013| MBS Paydown 0.12589637 4,174 IO I 0 09/15/20271...
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027.........ccvvvrrrerernrenes | veves 05/15/2013| MBS Paydown 0.12275901 9,412 0 09/15/2027|1...
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027. B 06/15/2013| MBS Paydown 0.11860098 12,474 IO 0 09/15/2027|1...
3133TC HE  1|FHR 2018 PG PAC 6.35 1/15/2028...........cccconvvvrnrne | e 04/15/2013| MBS Paydown 0.16691213 2,131 IO I 0 01/15/2028(1...........
3133TC HE  1|FHR 2018 PG PAC 6.35 1/15/2028..........ccosvvemerrnnns [ v 05/15/2013| MBS Paydown 0.16520061 1,712 S 0 01/15/2028| 1...........
3133TC HE 1|FHR 2018 PG PAC 6.35 1/15/2028...........cccconvvvrvrns | v 06/15/2013| MBS Paydown 0.15687849 8,322 | oo | e 0 01/15/2028(1...........
3133TD  3A  2|FHR 2037 HB SEQ 9.0 3/15/2028. JRT (V 04/15/2013| MBS Paydown 0.05978476 5,911 v | 0 03/15/2028| 1...
3133TD  3A  2|FHR 2037 HB SEQ 9.0 3/15/2028...........cvovvrervrees | o 05/15/2013| MBS Paydown 0.05883935 4,281 0 03/15/2028|1...
3133TD  3A  2|FHR 2037 HB SEQ 9.0 3/15/2028. R 06/15/2013| MBS Paydown 0.05799154 3,839 e | 0 03/15/2028|1...
3133TH S8  1|FHR 2118 PE PAC 6.50 1/15/2029.........ccovvvreremrrnn [ o 04/15/2013| MBS Paydown 0.20300082 7,795 S 0 01/15/2029| 1...........
3133TH S8  1|FHR 2118 PE PAC 6.50 1/15/2029........c.cocevvmrrrvrnns | o 05/15/2013| MBS Paydown 0.2009416........... 7,207 OO I 0 01/15/2029|1...........
3133TH S8  1|FHR 2118 PE PAC 6.50 1/15/2029.........ccovvveervmerin [ v 06/15/2013| MBS Paydown 0.19024523 37,437 IO 0 01/15/2029| 1...........
3133TS  F2  4|FHR 2303 CK SCH 6.0 4/15/2031 e 04/15/2013| MBS Paydown 0.21891838 1,600 IO 0 04/15/2031|1...
3133TS  F2  4|FHR 2303 CK SCH 6.0 4/15/2031 e 05/15/2013| MBS Paydown 0.21179023 14,256 IO I 0 04/15/2031|1...
3133TS  F2  4|FHR 2303 CK SCH 6.0 4/15/2031.......covvvvvrererrcriins | vener 06/15/2013| MBS Paydown 0.2025709........... 18,439 IO 0 04/15/2031|1...........
3133TU  S7  4|FHR 2357 QH PAC 6.50 9/15/2031..........coovvvvrernene | o 04/15/2013| MBS Paydown 0.07685202 18,835 O 0 09/15/2031|1...........
3133TU  S7  4|FHR 2357 QH PAC 6.50 9/15/2031..........ccoovvvvrervene | o 05/15/2013| MBS Paydown 0.07270432 20,739 IO [V IO 562 |09/15/2031(1...........
3133TU  S7  4|FHR 2357 QH PAC 6.50 9/15/2031... I 06/15/2013| MBS Paydown 0.07153766 KK T B (1 - 190 [09/15/2031(1...
31340Y DB 2|FHR 88-12 APAC 9.25 11/15/2019.....cccccrvvvrrvvirnins | o 04/15/2013| MBS Paydown 0.00129614 14 0 1 11/15/2019] 1
31340Y DB 2|FHR 88-12 APAC 9.25 11/15/2019... N 05/15/2013| MBS Paydown 0.00124542 p1: 30 I 0 1 [11/15/2019|1...
31340Y DB 2|FHR 88-12 APAC 9.25 11/15/2019.....ccccrvvvirvvrnins | o 06/15/2013| MBS Paydown 0.00121777 14 v | 0 1 111/15/2019| 1...........
31340Y KF  5|FHR 31-E PAC 7.55 5/15/2020..........cccomvvemrereerrnerins [ v 04/15/2013| MBS Paydown 0.00933342 L1 T R B 0 8 105/15/2020] 1...........
31340Y KF  5|FHR 31-E PAC 7.55 5/15/2020.........ccccmveenerrerirnenins | e 05/15/2013| MBS Paydown 0.00901964......... | ccceveeeerermrrnenirens | eevrerirneerineens 314 | s 314 280 | ..o 302 d | 2 I 314 OO 0 8 105/15/2020] 1...........
31340Y KF  5|FHR 31-E PAC 7.55 5/15/2020. N 06/15/2013| MBS Paydown 0.00867992 303 | ... K2 N R 13 | 340 SO (V1 I 13 | 05/15/2020|1...
31358F M5  5|FNR 1991-12 H PAC 7.0 2/25/2021........occnvverrvrnenns | cevee 04/25/2013| MBS Paydown 0.01019842 403 390 383 0 9 102/25/2021| 1
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31358F M5  5|FNR 1991-12 H PAC 7.0 2/25/2021........oveorvvererneres | cenee 05/25/2013| MBS Paydown 0.00996997 A57 | s | e 0 02/25/2021|1...
31358F M5 5|FNR 1991-12 H PAC 7.0 2/25/2021.......ocovveerrvirirns | e 06/25/2013| MBS Paydown 0.0098231.. 204 | e [ 0 02/25/2021(1
31358G  5J  2|FNR 91-65Z ZX 6.50 6/25/2021..........oevervcerererierrnenns | conee 04/25/2013| MBS Paydown 0.04744171 2,404 | e | 0 06/25/2021|1...
31358G  5J 2| FNR91-65Z ZX 6.50 6/25/2021.........cocoovvvcrrnrrirerns | venee 05/25/2013| MBS Paydown 0.04675469 1,374 | s [ (V1 I 37 [06/25/2021(1...........
31358G  5J  2|FNR 91-65Z ZX 6.50 6/25/2021..........ccoorvvvrrvriirinenns | o 06/25/2013| MBS Paydown 0.04604648 1416 | v [ 0 | s 46 |06/25/2021(1...........
31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021.......covvorerervvenes [ v 04/25/2013| MBS Paydown 0.03979956 1,197 | [ 0 | e 28 | 11/25/2021|1...........
31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021.........ceccvvrvrvens | o 05/25/2013| MBS Paydown 0.03923877 (0 SOOI (VO 0 11/25/2021(1...
31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021.......ccvrevermvernes [ v 06/25/2013| MBS Paydown 0.03865037 736 | cevrrereriei [ s 0 11/25/2021| 1...
31358N  H3  9[FNR G92-29 J SCH 8.00 7/25/2022...........ccovvverevrnes [ s 04/25/2013| MBS Paydown 0.02359223 2,264 | .o | s (V1 I 60 [07/25/2022(1...........
31358N  H3  9[FNR G92-29 J SCH 8.00 7/25/2022..........oovveevrrveris | veves 05/25/2013| MBS Paydown 0.02320603 <1572 I (1 I 129 |07/25/2022| 1...........
31358N  H3  9|FNR G92-29 J SCH 8.00 7/25/2022..........comvverrrvneres | vever 06/25/2013| MBS Paydown 0.02222006 9,860 | .cvvocererinens | e 0 07/25/2022(1...........
31358N M5  8[FNR 92-119Z ZX 8.00 07-25-22........cveevvvrvrvrimrrrrirns [ veres 04/25/2013| MBS Paydown 0.03475955 3,439 | s | 0 07/25/2022(1...
31358N M5 8|FNR 92-119Z ZX 8.00 07-25-22........evvrrvverrrrcrinnnes | vever 05/25/2013| MBS Paydown 0.03375819 4,005 0 07/25/2022|1...
31358N M5 8|FNR 92-119Z ZX 8.00 07-25-22........cvcrvverrirrcrirnrins | veres 06/25/2013| MBS Paydown 0.03327933 1,915 | e [ e 0 07/25/2022|1...
31358P EE 3| FNR 1992-117 M PAC 7.0 7/25/2022...........cocovrvvre | o 04/25/2013| MBS Paydown 0.03004288 1479 | e [ (01 I 35 [07/25/20221...........
31358P EE 3 |FNR 1992-117 M PAC 7.0 7/25/2022..........ooccomvrmnuns [ e 05/25/2013| MBS Paydown 0.02962523 2,456 | .o | e (U IO 72 |07/25/2022|1...........
31358P EE 3| FNR 1992-117 M PAC 7.0 7/25/2022..........ccouevrvirs | core 06/25/2013| MBS Paydown 0.02883034 4674 | v [ (1 I 164 [07/25/2022(1...........
31358Q ZE  8|FNR G92-59 D TAC 6.0 10/25/2022............cocorurvvere | e 04/25/2013| MBS Paydown 0.04618909 A72 | oo | s 0 9 110/25/2022|1...
31358Q ZE  8|FNR G92-59 D TAC 6.0 10/25/2022..........c.cocrervrnes | venee 05/25/2013| MBS Paydown 0.04509294 864 0 10/25/2022|1...
31358Q ZE  8|FNR G92-59 D TAC 6.0 10/25/2022...........ccccovvrvcrire | cunee 06/25/2013| MBS Paydown 0.04408216 796 | o [ s 0 10/25/2022| 1...
31358R Y7 2|FNR G92-66 KB PAC 7.0 12/25/2022..........ccmvvermrrns | vever 04/25/2013| MBS Paydown 0.0839143........... 3437 | o | 0 | s 80 | 12/25/2022|1...........
31358R Y7 2|FNR G92-66 KB PAC 7.0 12/25/2022..........cccovvvvreuns | s 05/25/2013| MBS Paydown 0.08292891 3,942 | | s (V1 I 115 [12/25/2022(1...........
31358R Y7 2|FNR G92-66 KB PAC 7.0 12/25/2022..........cccvvvervrrns | vever 06/25/2013| MBS Paydown 0.08168186 4,988 | .o [ s 0 12/25/2022| 1...........
313590 H5  5[FNR 1993-155 PJ PAC 7.0 9/25/2023........cocovvvrvvvnns | veves 04/25/2013| MBS Paydown 0.38185902 10,891 | oo | e 0 09/25/2023|1...
31359D H5  5[FNR 1993-155 PJ PAC 7.0 9/25/2023........c.coevcvevres | vever 05/25/2013| MBS Paydown 0.37252706 18,664 | ..oovvvvverens [ v 0 09/25/2023|1...
313590 H5  5[FNR 1993-155 PJ PAC 7.0 9/25/2023........c.covveimerree | vener 06/25/2013| MBS Paydown 0.36050728 24,040 | oo [ 0 09/25/2023| 1...........
31359H NW O [FNR 1994-63 PK PAC 7.0 4/25/2024..........c.cocoovvnies | s 04/25/2013| MBS Paydown 0.42575546 4,803 | .o [ 0 04/25/2024(1...........
31359H NW O [FNR 1994-63 PK PAC 7.0 4/25/2024...........cocconvvrueee | vever 05/25/2013| MBS Paydown 0.41376195 5817 [ oo | e 0 04/25/2024|1...........
31359H NW O [FNR 1994-63 PK PAC 7.0 4/25/2024..........oocoomvvnsces | venes 06/25/2013| MBS Paydown 0.40059837 6,384 | oo | e 0 04/25/2024(1...
31359L  ZF  5|FNR 1995-19 ED SEQ 6.50 1/25/2022...........ccoccvurer | e 04/25/2013| MBS Paydown 0.05963281 2,921 0 01/25/2022( 1
31350L  ZF  5|FNR 1995-19 ED SEQ 6.50 1/25/2022..........ccovvrere | vevee 05/25/2013| MBS Paydown 0.05861624 1,322 | e [ s 0 01/25/2022|1...
31350L  ZF  5|FNR 1995-19 ED SEQ 6.50 1/25/2022..........cccovvrers | veree 06/25/2013| MBS Paydown 0.05784928 997 [ ooveriiveiins [ e (01 I 32 [01/25/20221...........
31359N  2W O [FNR 1997-19 PG PAC 7.0 4/18/2027........occcovvvmevnee | vever 04/18/2013| MBS Paydown 0.09067137 19,686 | .oovvvvveirnns [ o [V IO 459 |04/18/20271...........
31359N  2W O [FNR 1997-19 PG PAC 7.0 4/18/2027.......ocvovvrerneenns | veves 05/18/2013| MBS Paydown 0.08989991 3,495 | e | s 0 04/18/20271...........
31359N  2W O [FNR 1997-19 PG PAC 7.0 4/18/2027........ccccoouvvrverres | veves 06/18/2013| MBS Paydown 0.08892637 4410 | v [ 0 04/18/20271...
31359V GF  4|FNR 1999-1 PJ PAC 6.50 2/25/2029.........ccccovvvrmrerne | e 04/25/2013| MBS Paydown 0.23841885 20,445 0 02/25/2029| 1
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31359V GF  4|FNR 1999-1 PJ PAC 6.50 2/25/2029 MBS Paydown 0.23193933 38,877 | coveevveeieees | eveerrivervenies | eeverieiien | e 1,053 | 02/25/2029|1...
31359V GF 4| FNR 1999-1 PJ PAC 6.50 2/25/2029. MBS Paydown 0.22619365 34,474 02/25/2029| 1
313602 GQ 1|FNR 1988-25 B SCH 9.25 10/25/2018... MBS Paydown 0.00185167 513 [ e e [0 i 16 | 10/25/2018|1...
313602 GQ 1|FNR 1988-25 B SCH 9.25 10/25/2018...........cccrvvnnee. MBS Paydown 0.00181599......... | cceoveeerermriernereens | eerrvrrirerirnnnnsD26 [ o526 | 521 | 523 | s [0 e |0 526 [ .oeveerecieeens [ everveeiceniiens | eereienreen0 [ e 20 [10/25/2018(1...........
313602 GQ 1|FNR 1988-25 B SCH 9.25 10/25/2018.........cccovvvvvnee MBS Paydown 0.00173576 1,183 | oo e [0 [ e 55 | 10/25/2018| 1...........
313603 BQ 4|FNR 1989-79 D PAC 9.0 11/25/2019........cccvvvrerennenee MBS Paydown 0.01239474 £51C//0 OO OURPPURTRTOPRY (SUPPOOPPOOON | B ISR 17 | 11/25/2019|1...........
313603 BQ  4|FNR 1989-79 D PAC 9.0 11/25/2019 MBS Paydown 0.01202874 1,098 11/25/2019|1...
313603 BQ 4|FNR 1989-79 D PAC 9.0 11/25/2019 MBS Paydown 0.01179389 705 11/25/2019] 1...
313921  JK  5|FNR2001-57 PD PAC 6.50 10/25/2031 MBS Paydown 0.12292748 11,999 [ | v [0 | i 260 | 10/25/2031|1...........
313921 JK  5|FNR 2001-57 PD PAC 6.50 10/25/2031 MBS Paydown 0.11518707 24,800 | .oovvrverinenn | e |0 [ s 672 [10/25/2031(1...........
313921 JK  5|FNR 2001-57 PD PAC 6.50 10/25/2031 MBS Paydown 0.11019536 15,993 | oo | cevenerinninens | eerreieeennd0 | s 520 [10/25/2031(1...........
31392B SC  1|FNR 2002-6 L SEQ 6.0 2/25/2032 MBS Paydown 0.14080681 21,894 | oo [ | e | s 438 |02/25/2032|1...
31392B SC  1|FNR2002-6 L SEQ 6.0 2/25/2032. MBS Paydown 0.12302867 94,224 2,356 |02/25/20321...
31392B SC  1|FNR 2002-6 L SEQ 6.0 2/25/2032 MBS Paydown 0.11963113 18,007 [ .o | evreerernereens [ eevverienencn0 | i 540 |02/25/2032|1...
31392E  PC  8|FNR2002-58 PG PAC 6.0 9/25/2032..........ccccovvrnnne MBS Paydown 0.39082536......... [ cccovererrvrvererinnes | vorvvrnenen 48,451 | i 48,451 | o .51,065 | coiirnn.50,146 | oo 48,451 09/25/2032(1...........
31392E PC  8|FNR2002-58 PG PAC 6.0 9/25/2032..........c.couvvvnec. MBS Paydown 0.38199728......... | cceoreerneenervnerinens | e 44,140 | 44,140 | e 46,522 | 45,684 | 44,140 09/25/2032|1...........
31392E  PC  8|FNR2002-58 PG PAC 6.0 9/25/2032..........c.ccovvrne. MBS Paydown 0.36623985 78,787 09/25/2032(1...........
31392K 5C 6| FHR 2455 GK PAC 6.50 5/15/2032.... MBS Paydown 0.41685473......... | ccovererveenerenerinens | voverrneen 31,752 | 81,752 | 55,034 | 53,961 | oo 51,752 05/15/2032(1...
31392K 5C 6| FHR 2455 GK PAC 6.50 5/15/2032 MBS Paydown 0.40693378 49,605 05/15/2032|1...
31392K 5C 6| FHR 2455 GK PAC 6.50 5/15/2032.... MBS Paydown 0.39628296......... | cccovevevvenvrenirivens | vorerrnennn53,254 | 53,254 | 56,631 | 55,528 | oo 53,254 05/15/2032(1...
31392M  5R 9 |FHR 2448 TX PAC 6.0 5/15/2032..........cc0rmrvrirernnnne MBS Paydown 0.35439487 ......... | cceoreeerneenvrnnerinens | vverernenni 28,562 | 126,662 | v 27,901 | i 27,450 | oo 26,562 05/15/2032|1...........
31392M  5R 9 |FHR 2448 TX PAC 6.0 5/15/2032.........cccrvvvvviirrnris MBS Paydown 0.33961909......... | ccovevervrinnicniiccns | e 66,491 | 06,491 | it 89,843 | 88,715 | 66,491 05/15/2032(1...........
31392M  5R 9 |FHR 2448 TX PAC 6.0 5/15/2032..........cc0vvvvrririrnnnne MBS Paydown 0.33470397......... | cceeeeeeeremernenirens | cerveeieenns 22,118 | 22,118 | 23,233 | e 22,858 | ..covvrerierins 22,118 05/15/2032| 1...........
31394) 55 2|FHR 2675 TS IO INV 6/15/2022 MBS Paydown 0.0........ccenveinees | eerrreerneimnnniinniiiens | crreeineessssinsisnenes | eoveeeesssssiseesinsins | onsesesssessssessnsinns | seesesessssesssssn 0 06/15/2022|1...
31395X 3F 0|FHR 3018 UG PAC 5.50 10/15/2034. MBS Paydown 0.95003095 49,969 10/15/2034] 1...
31395X 3F 0|FHR 3018 UG PAC 5.50 10/15/2034...........c..oocvvnece. MBS Paydown 0.89608483 53,946 10/15/2034/ 1...........
31395X 3F 0|FHR 3018 UG PAC 5.50 10/15/2034................c........ MBS Paydown 0.82985512 66,230 10/15/2034| 1...........
31396F 2Y 8|FHR 3070 QG PAC 5.0 3/15/2034..........cccovevvrnrnnee. MBS Paydown 0.53085987......... | cccrvrevernerrnerinens | wrerernenn53,9871 [ 83,951 | 56,191 | 1iiii0.55,920 | v [ eeeeee2,183) | e | e 2,153) | i 53,951 03/15/2034|1...........
31396F 2Y 8|FHR 3070 QG PAC 5.0 3/15/2034 MBS Paydown 0.47364358 57,216 03/15/2034(1...
31396F 2Y  8|FHR 3070 QG PAC 5.0 3/15/2034 MBS Paydown 0.41898383.... 54,660 03/15/2034(1...
407271 GN 9 |[HAMILTON ECON KING 5.97 06/01/2016.... Sinking Fund Redemption 100.0. | ......ccoccevvvvverivens | wrveernnnnn 185,000 | ... 155,000 | ...errer155,000 | oo 154,998 | oo [ v | | v | | s 155,000 06/01/2016| 1FE......
49130T PR 1|KY ST HSG CORP A 4.2507/01/2033........cccceverevnnee Partial Call 100.0.......cccocevvvirens [ rovvrrernnssreninens | v 400,000 | ...........400,000 | ............418,200 | .....ceeid16,892 | oo | e (17,331) | [ oo d(17,331) | i | v 400,000 07/01/2033| 1FE......
49130T PS  9|KYHSG CORP A 3.00 11/01/2041........cvorverririrnnne Partial Call 100.0.......ccccovvvrerrnee | verreriservcrrverinens | vrerernennni5,000 [ 145,000 | oviirrnnn45,000 | viiireenni85,000 | oo e | v |0 e 45,000 11/01/2041| 1FE......
49130T PT  7|KY HSG CORP B 3.00 11/01/2041........ccvoeverirrrcenne Partial Call 100.0........ccccovvvrerernee | verrrvrirnernnrrsnrinens | vveeirnenned5,000 [ oiiiiirn45,000 | vvirrnce85,000 | veiieenni85,000 | oo v | veensriseiienns |0 oo 45,000 11/01/2041| 1FE......
64966N AA  5[NYC NY HSG DEV REV 5.60 12/01/2021 Sinking Fund Redemption 100.0. [ .......ccccoevveririvnes | wrvernr 140,000 | ............140,000 | ............146,240 | ..o 143,119 | v ...140,000 12/01/2021| 1FE......
649705 JJ  0|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI). Sinking Fund Redemption 100.0. 104,617 09/11/2018|4...
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649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccoce. | venee 05/11/2013| Sinking Fund Redemption 100.0. | . 105,402 224 |.... 105,402 | oo | s (V1 I 3,865 [09/11/2018
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)......c.ccc. | .. 06/11/2013| Sinking Fund Redemption 100.0. ..106,154 279 | ..... 106,154 | ...oovvevvanns | e 0 09/11/2018
64970M  XT  5[NYC MULT FAM HSG DEV 6.42 11/01/2027.........c.co. | ee. 05/01/2013| Partial Make Whole Call 100.0.... | ..c.ccccoovvvrerervcernee | 1,940,000 | oo 1,940,000 | .........1,981,538 | .........1,978,570 | ..ccovvrmrrrrurrs | v (38,975) [ ..cvvveerrirene 1,940,000 | .oovvvrrerres | e 0 11/01/2027
658207 MA  0|NC HSG FIN AGY 4.00 01/01/2030......ccevveevevrerernren | venee 06/01/2013| Partial Call 100.0.........cc.ceverrenee 2 | 2 | 295,000 [ .oovrreererns | oo 0 01/01/2030
658207 NZ  4|NC HSG FIN AGY SRS 33 4.013 01/01/2026............ | ..... 06/01/2013| Partial Call 100.0...........ccccvvreene OO ) I I 75,000 | voveererirenn [ s 0 01/01/2026
67178K AA 8| OAK RIDGE IND DEV 5.78 12/15/32........cccrverrrererns [ v 06/15/2013| Sinking Fund Redemption 100.0. | .....ccovvvrmevnerrnee | corverenennn 24,359 | 24,359 | 122,853 | o0 22,959 | v | s 1,390 [ 24,359 | oo [ e 0 12/15/2032
83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035..........cccccevvns [ e 04/15/2013| MBS Paydown 0.921067293 (2,315) | ... 21,812 | [ e 0 01/20/2035( 1...
83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035..........coceevees [ vonee 05/15/2013| MBS Paydown 0.919412563....... | .cccovreverrerrncernne | cevverreenn 24,821 | i 24,821 | 027,602 [ 27,384 | e | e (2,634) [ oo 24,821 | o [ 0 01/20/2035( 1...
83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035.........ccevrvvere | corne 06/15/2013| MBS Paydown 0.348666961....... [ ..ccocoverevvrrerinns | vevvrnnnnn 22,174 | .........8,561,184 | ......... 9,520,304 | ......... 9,445,101 | oo | s (903,968) | ....ovvvnerrine 22,174 | o | e 0 01/20/2035(1...........
835574 AN 4| SONOMA CTY CA6.625 6/1/2013.......coovvrvvmrrverres [ v 06/01/2013| Maturity 100.0.........ccouverrvenrrines | ovreerrirenienernneins | eveverienes 310,000 | ... 310,000 | ..ocovrnee. 289,419 | oo 309,604 990 |..... 990 [ .o | e 310,000 | ..oveervrerires [ 0 06/01/2013| 1FE......
92812Q BJ  5|VIRGINIA STHSG-C 5.4505/01/2018.........cccconvvnne | cenee 06/15/2013| Call 100.0.......oorvvrrereerreineiiees | crverserieriseeseniees | oreenn 9,850,000 | ......... 9,850,000 | ......... 9,774,943 | ........ 9,816,000 | .cooovvvcricrins | e 35439 | oo [ e 35439 | .o | e 9,850,000 | ..oovverrennins [ eenne 0 05/01/2018| 1FE......
928137 EE  6|VIRGINIA HSG AUTH SER A 3.25 04/25/2042.......... | ..... 04/25/2013| MBS Paydown 0.999814528 5,824 5,824 5,821 | o582 | s e [ 0 5824 | .o | 0 08/25/2042| 1FE......
92813T EE  6|VIRGINIA HSG AUTH SER A 3.25 04/25/2042.......... | ..... 05/25/2013| MBS Paydown 0.99652924 .103,158 ..103,158 530 103,158 0 08/25/2042| 1FE......
92813T EE  6|VIRGINIA HSG AUTH SER A 3.25 04/25/2042.......... | ..... 06/25/2013] MBS Paydown 0.991171315 crnennn 168,239 | i 168,239 | .. . 2168170 [ | i A3 [ [ 43 . .. 168,239 | .o | 0 08/25/2042| 1FE......
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENL..........vuiuiiiuiiiiiiiiiiiiiiieniiis s s enesssssssesssssens | evesens 16,804,403 | ....... 25343413 | ....... 26,360,675 | ....... 26,302,833 | ..o 0].. (983,279) | ..vvvvvvvrirnns 0. (983,279) | c.vvvrvirnnad 0] . 16,804,403 .0 0 0...737,062 | ..... XXX... | . XXX....
Bonds - Industrial and Miscellaneous
000292 AA  0|AAA2007-2 A1 SEQFLT 01/27/46........cccovrvrverevrnes | vevee 04/27/2013| MBS Paydown 0.379016681 85,784 | ..o | e (01 IO 92 [01/27/2046| 1FM.....
000292 AA  0|AAA 2007-2 A1 SEQFLT 01/27/46........c.cocrvvverernes | venee 05/27/2013| MBS Paydown 0.375867511 65,295 [ ..oovoveeeerererns | o 0 01/27/2046| 1FM.....
000292 AA  0|AAA2007-2 A1 SEQ FLT 01/27/46........cccovrvvrerevrnes | venee 06/27/2013| MBS Paydown 0.37176685 84,986 0 01/27/2046| 1FM.....
00077B  4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032.........c.cccouvee | v 04/25/2013| MBS Paydown 0.131011517 5,576 | .o | e 0 12/25/2032| 1FM.....
00077B  4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032........coccovueer | v 05/25/2013| MBS Paydown 0.126840695 2,064 | .o | (V1 IO 49 [12/25/2032| 1FM.....
00077B  4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032.........cccovure | corne 06/25/2013| MBS Paydown 0.120405193 3,185 | o [ e 0 | v 92 [12/25/2032| 1FM.....
000780 NL 6| AMAC 2003-12 2A SEQ 5.50 12/25/33.........c.cccovvvvins [ e 04/25/2013| MBS Paydown 0.071908507 10,178 [ oo [ e 0 12/25/2033| 1FM.....
000780 NL  6|AMAC 2003-12 2A SEQ 5.50 12/25/33.........ccovvverevns | vevee 05/25/2013| MBS Paydown 0.067880704 8,056 | .oovrvrrinens | e 0 12/25/2033| 1FM.....
000780 NL 6| AMAC 2003-12 2A SEQ 5.50 12/25/33.........coccrvvveins [ e 06/25/2013| MBS Paydown 0.063101769 19,558 | .. . ..9,556 |. . ol . 9,558 | .o [ 0 12/25/2033| 1FM......
00173P  AA 3| AMMC 2005-4A A CLO FLT 03/25/17.....c.cvvvrvvercenne R.. | 06/25/2013| MBS Paydown 0.412824337....... | .ccccoveverncenvrnnenns | 11,663,491 | Lo, 11,563,491 | ovooeeenieriens | v 11,139,589 | oo | e 442,346 | ..o | e 442,346 | ..o | e 11,563,491 | coevvvvierres [ s 0 . 32,769 |03/25/2017| 1FE......
001737 AA 5| AMMC 2004-3A A CLO SSNR FLT 07/25/2016......... R.. [ 04/25/2013 MBS Paydown 0.285673099....... | ..ccovererervererns | 009,025,894 | ... 9,025,8% | ... 8,723,102 | ......... 8,773,202 | ..o | v 275,994 | oo | e 275,994 | .o | v 9,025,894 | .....ccovrvirns | venee 0 . 30,947 | 07/25/2016| 1FE......
00174E AG 4| AMMC 2006-6A A2 CLO FLT 05-03-2018.........cccoo.nc. R.. | 05/25/2013| MBS Paydown 0.282453072....... | .ccccoveverveenervnirins | cvrernnn 496,455 | oo 496,455 | ............ 480,320 | ....ccovnc. 482,069 | ..oovvecriris | e 14544 | | 14,544 | oo | s 496,455 | ..ooovvvvrerrns | e [V IO 712 |05/03/2018| 1FE......
00213R  AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042.........cccccene | vever 04/15/2013| MBS Paydown 0.9667173 Mo (1) 36,804 | oo [ 0 12/15/2042| 1FE......
00213R  AA  1[ARLFR 2012-1A A1 ABS FLT 12/15/2042.........cccovv. | s 05/15/2013| MBS Paydown 0.95751949 M ] e (1) 36,791 0 12/15/2042| 1FE......
00213R  AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042.........cccccnne | vever 06/15/2013| MBS Paydown 0.948323414 Do (7) 36,784 | .o [ 0 12/15/2042| 1FE......
002447 AA 8| AWAS AVIATION 7.00 10/15/2016.........rervvvrrcvrnrenes R.. [ 04/15/2013| Sinking Fund Redemption 100.0. | ........ccoccvrvrrernnnne w0 (V1 I 264,000 [ ..oovoovriivrinns [ 0 10/17/2016| 3FE......
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036..........cc..c. | venee 04/25/2013| MBS Paydown 0.41842208......... | .cccooceerrreverinerrnne | eernrriennnn99,313 | 099,313 | 87,023 | 91,794 | s | v 1,640 | .o | e 1,640 [ .o 99,313 | v [ e [V I 104 | 08/25/2036| 1FM.....
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036..........cc.oc. | venee 05/25/2013| MBS Paydown 0.399458299....... | .cccoveennevrnerinernnee | woenennenn 170,996 | ... 170,996 | ........... 149,836 | ...c0.e. 158,051 | oo | s 3731 | e [ e 3731 | | s 170,996 | oo | e (V1 I 228 |08/25/2036( 1FM.....
00441Y AC 6| ACE 2006-OP2 A2B SEQ FLT 08/25/2036..........c.... | .euce 06/25/2013| MBS Paydown 0.398175918....... [ .cccovrrrervrrneireninns 306 |..... K0LC I 11,563 | oo | e (V1 I 18 | 08/25/2036| 1FM.....
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004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034.........cccccoouee | e 04/25/2013| MBS Paydown 0.56153993......... | cceeoveeerevrnerncnrnne | wrvreernnrn 446,586 | v 446,586 | ...........360,671 | ............368,055 | ..coooomriimrinns | crrerns 76,624 | ..o | e 76,624 | ..oovvevcrrecns | v 446,586 | .....cooorvrrns [ e 0 11/25/2034| 1FM.....
004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034. 05/25/2013| MBS Paydown 0.541852693.. 250,441 | ...........202,261 | ...ee0.i208,402 | oo | 41,522 [ v | i 41,522 250,441 | oovoriieeinns [ 0 11/25/2034| 1FM.....
004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034. .| 06/25/2013| MBS Paydown 0.52688544 .190,398 33,746 |..... 33,746 ...190,398 0 11/25/2034| 1FM.....
00505H AA  0[ACST 2006-1A G1 ABS FLT 06/20/2031........cccoovure [ s 04/15/2013| MBS Paydown 0.484224265.. 561 |..... 561 51,023 | oo [ (V1 IO 80 [06/20/2031| 1AM.....
00505H AA 0 [ACST 2006-1A G1 ABS FLT 06/20/2031.........cccccevurs | vever 05/15/2013| MBS Paydown 0.47917944......... 349 | ... 349 |, 25224 | ..o | e 0 | s 49 [06/20/2031| 1AM.....
00505H AA 0 [ACST 2006-1A G1 ABS FLT 06/20/2031.........ccccoevuns | vever 06/15/2013| MBS Paydown 0.451474602....... | .cccoueeervernerinerrnns | orrennnn 138,524 | i, 138,524 | ..o 124,325 | 130,682 | oo | e 5,393 | oo | e 5,393 | oo | s 138,524 | .oooovvevereens | e 0 | v 331 |06/20/2031[ 1AM.....
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040...........ccc.e. | .. 04/20/2013| MBS Paydown 0.960591117....... [ ecvervrvrrermrrverinnn | vvvvrerennnn 36,946 | coviiirinnn, 36,946 | .o 37,603 | i 37,493 | | s (G IR IR [C] ) I~ 36,946 | .o [ (VI I 670 | 12/20/2040| 1FE......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040..........ccocvrs | venee 05/20/2013| MBS Paydown 0.958620674....... | ..ccovevvevnerrncernee | cervrerrnernn 36,946 | oo 36,946 | ....co0e0n.37,603 | oo 37,493 [ s | i (7] [T I (7] — 36,946 | ..overviren [ [V IO 837 |12/20/2040
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040...........cccco. | .. 06/20/2013| MBS Paydown 0.956650231....... [ ..ccocvmrvrvenrirerinnns | vrvvrerennen 36,946 | coiiirnnn 36,946 | .o 37,603 | 37,493 | | s ({74 IO IR (7] — 36,946 | ..o [ e 0 e 1,005 {12/20/2040
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........ |..... 04/25/2013| MBS Paydown 0.14662812......... | ccccoerevrriverirnrrnne | ceerrrenernid5,503 | o 45503 | ..o 31,625 | o0 30,985 | s | s 1,070 | v | e 1,070 [ 45,503 | .oovveeiernns | e 0 | s 72 | 11/25/2035
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........ | ..... 05/25/2013| MBS Paydown 0.14523655......... | ccccooeeernernernneernes | cerereirneenn 37,696 | o 37,696 291 |..... 291 |, 37,696 | ..oocrierienins [ e (V1 IO 76 |11/25/2035
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........ |..... 06/25/2013| MBS Paydown 0.14428178.... 25,863 258 |..... 258 LT X T T 0 11/25/2035
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37... . | 04/25/2013| MBS Paydown 0.16860138 5,029 5,029 3,634 06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37... 04/30/2013| Book Value Adjustment . | 06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ceree 05/25/2013| MBS Paydown 0.121492286....... | ..ccocrvrervrnrrrerinin | crvveererins 11,821 | o 11,821 | oo 8,541 06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 05/25/2013| Pass-Through LOSS.........c.cveeres | covereevmernnenineenes | seernnrinersnesiinnenens | conveessenins 71,939 | v, 51,976 06/25/2037
00703A AC 1| ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 05/31/2013| BOOk Valug AQJUSIMENL..........coe. | coverrrrriinriiiniiens | coeeeirnneinsiiesiiienes [ ceeeeiesneissssinsins | s 06/25/2037
00703A AC 1| ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ..... 06/25/2013| MBS Paydown 0.11907972......... | ceceevevverrerirerenee | vevrvrirnerend 4,290 | oo 4,290 | oo 3,099 06/25/2037
00703A AC  1|ARMT 2007-2 1A22 SEQ SSUP CSTR 06/37............ | ...c. 06/30/2013| BOOk Valug AQJUSIMENL..........ccve. | covererrrrinrireriees | crerneirnnissineriienes [ ceneesssiseissssinnnes | eerseseesesessnsenns 06/25/2037
00703P AB 0| ARMT 2006-2A 2A12 MEZ SSUP CSTR 05/36.......... | ..... 04/25/2013| MBS Paydown 0.0.........ccccvvvvens | vorerrreerinnrirenirene | cenreiiniand 38,212 | v 38,212 05/25/2036
00922K AA  8|AIR 2 US 8.027 10/01/2019 04/01/2013| Sinking Fund Redemption 100.0. | .... . 10/01/2019
009349 AF 8| AERLS 2007-1A G3 ABS FLT 05/10/2032 .| 04/07/2013| MBS Paydown 0.268453064.. .162,440 13,633 0 05/10/2032
009349 AF 8| AERLS 2007-1A G3 ABS FLT 05/10/2032.... . |05/07/2013| MBS Paydown 0.260440022 224,365 | ............210,833 | ...cc00ee 204,570 | oo | e 10,810 [ | i 10,810 | oo | cereerernn 224,365 [ o | e 0 05/10/2032
009349 AF 8| AERLS 2007-1A G3 ABS FLT 05/10/2032................. R.. | 06/07/2013| MBS Paydown 0.249815418....... | .ccccoveenvernernninns | cvrerrnnni 297,489 | i 297,489 | ... 279,547 | (i 271,242 | s | 1000038,229 | i | 38,229 | ..o 297,489 | .ovvveereces | e (1 I 698 | 05/10/2032
020002 AC  5|ALLSTATE CORP 7.50 06/15/2013........cccoruvervevnnns [ v 06/15/2013| Maturity 100.0.........ccrvverrermvennns | vererrreerinerirenirene | ovrienes 2,000,000 | ........ 2,000,000 | ......... 2,440,648 | ... 2,011,885 (26,341) | ..... (26,341) | ovvocrirerrnes | e 2,000,000 | .coovreerinnnen [ e 0. 75,000 |06/15/2013| 1FE......
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 04/25/2013| MBS Paydown 0.253610573....... | ccceeveeeeevmerieriens | cerverineenns 27,446 | .....coone. 27,446 | .o, 18,492 | oo 23,806 392 |..... 392 | 27,446 | .o | e 0 | v 531 |06/25/2036( 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 04/25/2013| Pass-Through LOSS.........ecveeees | voverreeerinernneenes | serrnseineisessiiesenens | conneeseeins 10,865 | oo 7,320 | v | cevneereniseins [ e | e (VI TR ISV 10,865 | .ovvvvvereinns | e (10,865) | ..... (10,865) | ........... 210 |06/25/2036( 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 04/30/2013| Book Value AdJUSIMENL...........cov. | covverrreerrrnerienirnee | cevrreinsinerineninees [ ceerieenessssnnenes | e | coveeens 1,599,732 [ e | e [ oo (V1 TR ISR (G £ | T O 49,175 | ...... 49,175 | .o 06/25/2036| 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 05/25/2013| MBS Paydown 0.249661659....... | ccccvevvrremerrnerirens | cerneerneinns 29,844 | ..oovovene 29,844 | ..o 20,108 | .covvrrrenne 24,538 404 |..... 404 | .o 29,844 | ..o | e (V1 I 722 |06/25/2036( 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ | ..... 05/25/2013| Pass-Through LOSS.........c.evevvens [ ovrnrirernrnernnnens [ | e, 9,645 | oo 6,498 | oo | e [ e | s {1 [ OUTORTRRTNEN ISR 9,645 | .cvvvviiis 06/25/2036( 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ | ..... 05/31/2013| Book Value AdJUSIMENL...........ccv. | covernrrenrrerireririee | ceernreisernerineninees [ cevenissenensnnsnnenes | eoveeenneesensnnssnens | eeoneeenn 1,999,732 | i [ v [ e (VI PRI ISV 28,666 06/25/2036( 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036 .| 06/25/2013| MBS Paydown 0.24643078 331 |..... 331 25,555 0 06/25/2036( 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ | ..... 06/25/2013| Pass-Through LOSS..........ecveres | vorerneremmrnenineninee | eevvnreeenernernenenees | cevvernnnennen8, 754 | 550 | i | e [ e [ e (V1 PRI ISR 6,754 | oo | s (6,754) | ...... (6,754) 06/25/2036( 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 06/30/2013| BOOk Valug AQJUSMENL..........cvv. | coverrrrernerrnerierinee | ceerreeinnineniesinees [ cerneeineesnesisssnenes | eversesessessnsissesnns | ceveeens 1,599,732 [ .oveoveeverienes | cevereinerienins [ e (V1 PRI IO (6,754) | coovervrncres | e 6,754 | ........ 6,754 | oo 06/25/2036| 1FM.....
02377V AA 0| AMER AIR PT 11-2 8.625 10/15/2021.........ccccrmvvrrns | corne 04/15/2013| Sinking Fund Redemption 100.0. [ .......cocovuvrererivne | crrvrrrrenns 286,380 | ............ 286,380 | ..cooonnnn 286,681 | ..o 274,013 [ .o | e [ T I (V3] P— 286,380 [ ...cvvvrierins [ e (01 T 10/15/2021| 2FE......
02554C AA 7 |AMER EAGLE NW HSG-A 4.97 12/15/18.......ccccouvine | vener 06/15/2013| Sinking Fund Redemption 100.0. | ......ccvuevrreverneenns | crrerirees 255,000 | ..coooneene 255,000 | ....coonee 251,699 | ..oovvrnee 253,090 | ..oovreericiiens | e 1,814 | e | e 1,814 | 255,000 | ..ocveoerereries [ e (V1 I 6,337 | 12/15/2018| 1FE......
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02554C AE 9 |AMER EAGLE NW HSG-B-WA 5.27 12/15/18........... 06/15/2013| Sinking Fund Redemption 100.0. | ......cccccvvveerverrnee | werernnrn 100,000 | v 100,000 | cooovvernnens 97,829 | oo 98,722 | .ovvvvvrvneenene | e 1,261 | s [ e 1,261 | | s 100,000 | .coovververiens | e 0 2,635 1FE......
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046. 04/25/2013| MBS Paydown 0.473099064 13,860 | .o | s 0 .18
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046.. .| 05/25/2013| MBS Paydown 0.468421099.. 14,034 0
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046. 06/25/2013| MBS Paydown 0.464153279 12,803 [ oo [ 0
02660T CS  0|AHM 2004-4 4A SEQ FLT 02-25-2045 FB................. 04/25/2013| MBS Paydown 0.184499391....... | .cccoevvvrvverrerrnes | werrenenn 103,315 | 000 103,315 | 088,399 | 88,811 | s | e 5,744 | i | i BT | i | e 103,315 | oo | oo [V I 858
02660T CS  0|AHM 2004-4 4A SEQ FLT 02-25-2045 FB................. 05/25/2013| MBS Paydown 0.182518587....... | .cccoveervevnerirneernee | corvvvrrnerees TABTE | o TABT6 | oo 63,895 | v 64,048 | i, TABT6 | .o [ e 0 | v 772
02660T CS  0|AHM 2004-4 4A SEQ FLT 02-25-2045 FB................. 06/25/2013| MBS Paydown 0.18157022......... [ ccccoverevrrrneirernnns KEIEX T I P (V1 I 442
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045.............cconvvenne 04/25/2013| MBS Paydown 0.22055755......... | ccceeeereeerernnerinens 49,350 | ..ovvvercrins [ e [V IO 407
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045.............cccven... 05/25/2013| MBS Paydown 0.218183192....... | cccoveercvereeneiiens 43,403 | oo | e (VN - 446
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045............cccouvvveee 06/25/2013| MBS Paydown 0.21513241......... 55,768 | ...ovvvvrrers [ s (V1 I 685
02660T EQ 2|AHM 2005-2 4A1 SEQ FLT 09/25/2045...............c..... 04/25/2013| MBS Paydown 0.25815656......... | .cccoeeeeeenerireeernee | eenrrirneene37,631 | 37,631 | 31,422 | 31,432 | 37,631
02660T EQ 2|AHM 2005-2 4A1 SEQ FLT 09/25/2045.... 05/25/2013| MBS Paydown 0.255322553.. 33,427
02660T EQ 2|AHM 2005-2 4A1 SEQ FLT 09/25/2045. .| 06/25/2013| MBS Paydown 0.25194314 39,860
028865 AB 9| AMERICAN PETROL 10.25 05/01/15... 05/02/2013| Call 102.563..........covverererreerireirne | cevenerrrneineenennee | eneenn 1,846,134 | .........1,800,000 | .........1,760,124 | .........1,780,327 | .oooovvrverrnrrne | weeeen 21,748 | s | 2,748 | e | s 1,800,000
030728 JC  0|AMSI 2003-8 AF4 SEQ 5.32 10/25/33.........ccoovevirec 06/25/2013| MBS Paydown 0.48571132......... [ ceccvveverversvrerinnes | cvvvvrennnnn 5,208 | oo 5,206 5,206
03215P BN 8| AMRES 1997-1 A7 SEQ 7.61 03/25/27.......ccorvverrvrenne 06/25/2013| MBS Paydown 0.086723785....... | .cccoovevvrrnerrneennee | eovrennenn 14,199 | i 14,199 | oo 14,183 | i 14132 | 14,199
03215P DM 8| AMRES 1998-1 A5 SEQ STP 10/25/27..........cnvvunnvcn. 05/25/2013| MBS Paydown 0.206803257....... [ .cccoevvrvrvermrerarennn | vevvrerenennnn 16,220 | oo, 16,220 16,220
032166 AQ 3| AMSOUTH BANCORP 4.85 04/01/13.........cccnvvernnene 04/01/2013| Maturity 100.0.........cccvvvereverrrreenns | coverrerirmrrnerrenrnne | 000 11,575,000 | ..o 11,575,000 | .......11,202,437 | .......11,575,000 | ...cocorrrrrrirnnes 11,575,000
03761Q AA  3|APID 2006-QA A CLO FLT 01/20/2019.......ccccnvvvrnene . 1 04/20/2013| MBS Paydown 0.852047411....... | cccceovvvrmerverrncirnns | 002,929,461 | .o 2,929,461 | ........2,888,404 | ........2,890,824 | .....ccccovvivuce | oo 062 | oo | e 062 [ s | e 2,929,461
03967B AC 4| ARCTIC GLACIER TL LIBOR+700 7/27/2018............ 12/31/2012] Paydown 100.0.........ccovevierineees [ e [ e | oo A TR I (V1 I
03967B AC  4|ARCTIC GLACIER TL LIBOR+700 7/27/2018... 12/31/2012| Paydown 100.0.......cccverrernrnes | covererireissssiinnens | evvrvesesisssieninsnns [ rosnnesnessnsnsnnsnens | eovmrennenns(20828) [ ovisvseiisienieiienns [ oevseiiesiieiinnins [ [ [ e [ | v | e [ (V1 IR
03967B AC  4|ARCTIC GLACIER TL LIBOR+700 7/27/201 .105/10/2013| Paydown 100. 0
04249@ AD  3|ARMY & AIR FORCE 4.95 10/15/2024 04/15/2013| Paydown 100.0.........evvvreveerenes [ orrmrrveirmrnnrenenes | vevveerereerenn8,895 | viviiiiiernnn8,895 | iviierre0n8,895 | 8,895 | oo | e | evveinnnsnienns | vernnnnnienieen0 | v [ vriiennen8,895 [ | e [V I 147 | P
04249@ AD  3|ARMY & AIR FORCE 4.95 10/15/2024............ccco...... 05/15/2013| Paydown 100.0........cceververnrens | reerermrienenneiseians | cerrnerreeeenn8,932 | oo 8,932 | 8,932 | 8,932 [ [ [ e [0 [ [ 8,932 [ [ 0 | oo 184 T
04249@ AD  3|ARMY & AIR FORCE 4.95 10/15/2024...................... 06/15/2013| Paydown 100.0........ccceverrvevrine | covrermrrnerineninninns | crvevnrineenn8,969 | oo 8,969 | .ooverirern8,969 | 8,969 [ e [ [ [ [ 8,969 [ [ [V I 222 T
04544P AD 1| ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.............. 04/25/2013| MBS Paydown 0.862823269....... | ..ccocevevevverrneernee | wvverrnenn 135,339 | 000 135,339 [ 87,945 | 095,360 | s | v 1426 [ i | e 1426 [ s [ v 135,339 | .ovoovverereens [ oo (V1 I 156 1FM.....
04544P AD 1| ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.............. 05/25/2013| MBS Paydown 0.857928537....... 89,004 | ..o [ (V1 I 130 1FM.....
04544P AD 1| ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.............. 06/25/2013| MBS Paydown 0.853274375....... 84715 | e [ [V I 146 1FM.....
048677 AA  6|ATLANTIC MARINE 5.535 06/01/2022.............ccouuenc. 06/01/2013| Sinking Fund Redemption 100.0. 51,750 | oo [ eonne (V1 I 1,432 1FE......
049164 AK 2| ATLAS AIR 98-1 A7.38 01/02/2018..........cvvrvrirernne 04/02/2013| Sinking Fund Redemption 100.0. 72,341 | e [ 0 e 1,780 I
049164 AK 2| ATLAS AIR 98-1 A 7.38 01/02/2018.. 05/02/2013| Sinking Fund Redemption 100.0. | .... 72,786 | .coovvreerieerrns | o 0 2,238
049164 AK 2| ATLAS AIR 98-1 A7.38 01/02/2018.. .106/02/2013| Sinking Fund Redemption 100.0. 68,040 0 2,511 3.
049164 AU  0|ATLAS AIR 99-1 A-1 7.20 01/02/2019.. 04/02/2013| Sinking Fund Redemption 100.0. | .... 21,891 | oo [ (V1 I 525
049164 AU  O|ATLAS AIR 99-1 A-1 7.20 01/02/2019........cocorvrrnecr 05/02/2013| Sinking Fund Redemption 100.0. 22,022 | oo | e [V I 661 I
049164 AU  0|ATLAS AIR 99-1 A-1 7.20 01/02/2019.......c0eevrrrerecn 06/02/2013| Sinking Fund Redemption 100.0. 22,154 | oo | e (1 I 798 I
049164 BE  5|ATLAS AIR 00-A 8.707 01/02/2019.........vvvevrvererennee 04/02/2013| Sinking Fund Redemption 100.0. | .....cccovvvvevrmernee | eevrrrnenn13,995 | 13,995 | i 14,625 | i 14,644 | e 13,995 | .ooovveveiiens | e (VN IO 403 -
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049164 BE  5|ATLAS AIR 00-A 8.707 01/02/2019........ovvervemerernens | e 05/02/2013| Sinking Fund Redemption 100.0. | . ...14,096 14,096 01/02/2019
049164 BE 5| ATLAS AIR 00-A 8.707 01/02/2019......ccoevvrvvrernans | veree 06/02/2013| Sinking Fund Redemption 100.0. 14,199 01/02/2019
051157 AG 0| AUGUSTA VI 96A3 7.375 4-15-13......cccovvrrrirrcrirnnnns [ v 04/15/2013| Maturity 100.0.........ccrvvermererrrnnes 581,287 04/15/2013
05115E  AB 6 |AUGUSTAFNDG IV 6.9 11/15/15......ccomvrerrrverirnnins [ 05/15/2013| Paydown 100.0........covvvererreinns | vovernerrerinniineninne | cerneeiseennd 48,033 48,033 11/15/2015| 4Z........
053611 AG 4| AVERY DENNISON 3.35 04/15/2023.........cccccourvmrrs [ v 04/05/2013| JP MORGAN SECURITIES INC. | ...covverrvmerirerirnns | v 8,026,000 | ........ 8,000,000 | ......... 7,991,840 | ......... 7,991,840 | 4 | | e 7,991,844 04/15/2023| 2FE......
05530P AA  0|BCAP 2007-AA1 1A1 SEQ SSNR FLT 02/47 FB....... | ..... 04/25/2013| MBS Paydown 0.0.........cuvuerereee | ovrererrrnenieeirsennns | cvverinenes 477,825 | oo 482,966 | ............ 453,529 | ...ccooone 482,966 | ..oooveririniins | e (5,142) [ oo | v (5,142) [ oovvereerernns | e 477,825 02/25/2047| 1FM.....
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 04/26/2013| MBS Paydown 0.277757635 338 |..... 338 63,015 04/26/2037| 1FM.....
05531R AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 05/26/2013| MBS Paydown 0.273078631 , 61,725 04/26/2037 | 1FM.....
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37...... | ..... 06/26/2013| MBS Paydown 0.265274858....... [ ..ccccovevevrvererinns | crvvree 102,947 | i 102,947 | oo 95,152 | oo 99,031 | i | e 1,338 | | e 1,338 | [ 102,947 04/26/2037| 1FM.....
05531U AF 7 |BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36.............. | ... 04/26/2013| MBS Paydown 0.6017076........... | ccccverenrrverrerernes | ceveverenern. 56,483 | oo 56,483 | ...ovvvvnens 42,362 | .ooooeeee85,596 [ [ 5,865 [ [ 005,865 [ 56,483 08/26/2036| 1FM.....
05531U AF 7 |BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36.............. | ... 05/26/2013| MBS Paydown 0.591041372....... | ccccooevvervinerinncernee | eevvreirneee STLATO | o 57470 | v 43,102 | cooeeeenn46,393 [ [ 8,223 [ | 08,223 [ 57,470 08/26/2036( 1FM.....
05531U AF 7 |BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36.............. | ..... 06/26/2013| MBS Paydown 0.580245082 ...58,170 ...43,628 58,170 08/26/2036( 1FM.....
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 04/26/2013| MBS Paydown 0.31596050 142,132 38,935 142,132 06/26/2035| 1FM.....
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 05/26/2013| MBS Paydown 0.307771554....... [ .cccovvvervecnrrerinns | crvereenn 116,202 | i 116,202 ..113,588 ...116,202 06/26/2035| 1FM.....
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 06/26/2013| MBS Paydown 0.296041697....... | .ccccovvevrvcnirverirens | wovnennn. 166,448 | i, 166,448 | ............ 162,703 | oo 163,372 | oo | v 3,226 [ .o } 166,448 06/26/2035( 1FM.....
05532C AN 9 [BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 04/26/2013| MBS Paydown 0.325552674....... [ .cccoovvervvrnererinns | crereernni 293,766 | coocecne 293,766 | ............. 276,140 | ..ooovenee 274,948 | ..o | s 11,565 | oo | e 11,565 | oo 293,766 11/26/2036| 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 05/26/2013| MBS Paydown 0.325261377....... [ ccoveererrvrvcrerinens | cvvrevernnrenn 3,342 | i, 9,342 9,342 11/26/2036| 1FM.....
05532C AN 9 |BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ... 06/26/2013| MBS Paydown 0.31522478......... [ ccccovvvervvveverinn | e 321,894 | i 321,894 321,894 11/26/2036| 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 04/27/2013| MBS Paydown 0.36202122 ..251,373 251,373 06/27/2037| 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ... 05/27/2013| MBS Paydown 0.352190524....... | .ccovvvvvroniriverrene | wovreennnn 209,463 | oo, 209,463 | , 209,463 06/27/2037| 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 06/27/2013| MBS Paydown 0.33299389......... | cccceervrerrerernennnns | crverirenas 409,023 | ....coonee 409,023 | ............ 401,806 | ....cvvne 400,762 | oo | e 5,072 | oo [ e L0172 I IS 409,023 06/27/2037| 1FM.....
05532E AS  4|BCAP 2009-RR10 9A1 SEQ SSNR 6.00 5/26/37....... | .... 04/26/2013| MBS Paydown 0.291159613....... [ .cccovrvervrneererinnes | crrveireenns 243,656 | ............ 243,656 | ............. 236,651 | ..oovvene 238,992 [ .o | e 3,908 | oo | e 3,908 | .o | i 243,656 06/26/2037| 1FM.....
05532E AS  4|BCAP 2009-RR10 9A1 SEQ SSNR 6.00 5/26/37....... | ..... 05/26/2013| MBS Paydown 0.274883669....... | ..c..covvrererererneenns | wrvverirnes 219,676 | ............ 219,676 | ....cco..... 213,361 | covrrrne 215471 | oo | e 3784 | e | s 3,784 | e | i 219,676 06/26/2037| 1FM.....
05532E  AS  4|BCAP 2009-RR10 9A1 SEQ SSNR 6.00 5/26/37....... | ..... 06/26/2013| MBS Paydown 0.259645834....... [ ...cccovvvvvrvrrerinns | crrreeni 205,665 | oocoece 205,665 201,728 [ i | i 3,883 | i [ e 3,883 205,665 06/26/2037| 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 04/26/2013| MBS Paydown 0.659098031....... | .cccovvvevrvververrens | v 162,117 | i 162,117 ..159,686 ...160,192 990 |..... 990 | v | e 162,117 03/26/2036| 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 05/26/2013| MBS Paydown 0.63003195......... | cccceuvevrererererneninns | crrerireees 238,109 | oo 238,109 | ...ocvevee 234,538 | ...ccoone 235,282 | .o | e 1721 [ e | e 1,721 [ 238,109 03/26/2036| 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 06/26/2013| MBS Paydown 0.619249365....... | ..cocvrerrererririnins | covreereriens 88,331 | oo 88,331 | o 87,006 | ..ccovvrne. 87,282 407 | ... 407 [ 88,331 03/26/2036| 1FM.....
05532E CE 3 |BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37....... | ..... 04/26/2013| Pass-Through LOSS...........ccvereres | coreeervnerineninnenee | sevvnneiserserienenens | coveennenins 11,604 | oo K TR | 4 06/26/2037| 1FM.....
05532E CE  3|BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37....... | ..... 04/30/2013| Book Valug AQJUSIMENL..........ccco. | coverrremrrnerieeines | ceenerinerneiiieninees [ cenenineisnesinsennenes | eoveeeseesensnnsenens | eevneeens 484,209 | v [ e [ e 0 06/26/2037| 1FM.....
05532E CE 3 |BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37....... | ..... 05/26/2013| Pass-Through Loss.... IO I 5 06/26/2037| 1FM.....
05532E CE  3|BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37....... | ..... 05/31/2013| Book Value AdIUSIMENL..........cce. [ correrrerirrinrireinnes [ rernreersenisseieniinis | cerenvesisnssnssesensns | eesnersnsssssnsesienes | oornenes 1,884,209 | cooiiviervriinns | evveirveseiiniinns | vevee 0 06/26/2037| 1FM.....
05532E CE  3|BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37....... | .... 06/26/2013| MBS Paydown 0.953560175....... | .cccoovverivniinirins el | A IO 19,032 06/26/2037| 1FM.....
05532E CP  8|BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37....... | ..... 04/26/2013| MBS Paydown 0.268353434....... | .cccvverrvenrrneriens 1964 | oo | e 6,511 | oo [ v 6,511 | v 97,452 03/26/2037| 1FM.....
05532E CP  8|BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37....... | ..... 05/26/2013| MBS Paydown 0.254272436....... | ..ccccovervvrvrrerinns | crvvreen 156,468 | cociiicc 156,468 | ............ 151,676 | .o 155,685 | ..o | s 5,383 | oo | e 5,383 | oivrrneriens | s 156,468 03/26/2037| 1FM.....
05532E CP  8|BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37....... | ..... 06/26/2013| MBS Paydown 0.244575615 .107,751 ..104,451 22,367 |..... 22,367 | ocovriverrerrs | v 107,751 03/26/2037| 1FM.....
05532K AP 6|BCAP 2009-RR13 18A1 SEQ SSNR 07/26/37........... | ..... 04/26/2013| MBS Paydown 0.09415671 2,050 07/26/2037| 1FM.....
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05532K AP 6|BCAP 2009-RR13 18A1 SEQ SSNR 07/26/37........... | ..... 05/26/2013| MBS Paydown 0.086474157 2,364 | oo | s (V1 I 52 [07/26/2037| 1FM.....
05532K AP 6|BCAP 2009-RR13 18A1 SEQ SSNR 07/26/37 06/26/2013| MBS Paydown 0.080440145....... [ .cccoveverevrvrrerinnes | corvereneneen 1,857 | i 1,857 | i 1,804 | i 1,818 | i | e B8 s [ e8| [ v 1,857 [ | e (V1 I 49 |07/26/2037| 1FM.....
05532L AL 3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36... . | 04/26/2013| MBS Paydown 0.29069418 0 12/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 05/26/2013| MBS Paydown 0.273111135.. 283,931 [ .o | e 0 12/26/2036| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 06/26/2013| MBS Paydown 0.264904148....... | .cccoevovrriverrerrnne | vovrrerenn 132,626 | o000 132,526 | 131,532 | it 131,866 | o | e ,374 [ | 2,374 [ [ e 132,526 | .coovvvevrenns [ 0 12/26/2036| 1FM.....
05532M  AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036.............. | ... 04/26/2013| Pass-Through LoSS...........ccc.cuu.. KX TN IO I 0 1 |05/26/2036| 1FM.....
05532M  AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036.............. | ..... 04/30/2013| Book Value Adjustment............... ({102} [T IO (01 I 05/26/2036( 1FM.....
05532M AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036.............. | ... 05/26/2013| Pass-Through LOSS..........cocveerer | voverrrevnernnerienennee | weenvernnernennneeinees | vveennennne 117,018 083,190 [ o | v | evveeenned(117) [ | e (117) [ | o 17,018 | oo | e 0 2,939 |05/26/2036| 1FM.....
05532M  AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036.............. | ..... 05/31/2013| BOOk Valug AQJUSIMENL..........cvv. | coverrrrernrirneiieiinee | ceernerineiseiiiesinees [ ceneeiseisssissieenes | eveseesissssssssineinns | ceveeens 7597171 | oo | e [ e (VI PRI ISP (116,448) | oo | e (V1 I 05/26/2036| 1FM.....
05533C FJ 2 |BCAP 2010-RR6 10A8 SEQ SSNR CSTR 1/26/37.... | ..... 05/26/2013| MBS Paydown 0.910443289....... | ..ccoovverirerrnrinns | crverirenns 328,673 | .o 328,673 | ovvvrnes 316,759 | .ovvoneee. 326,589 | ..coooververinnns | e 868 | 868 [ ..o 328,673 | ..o [ (V1 R 6,335 | 01/26/2037| 1FM.....
05533C FJ  2|BCAP 2010-RR6 10A8 SEQ SSNR CSTR 1/26/37.... | ..... 06/26/2013| MBS Paydown 0.892001826....... | ccccveeveremerrnerirens | cornerrneennd 67,680 [ ..cccovvnne 67,680 | ..cocovrneens 65,227 | .ovvrreenne 67,251 | .o | e 18,807 | i [ e, 18,507 | oo 67,680 | ..cooorverrnrnns [ cenne (V1 I 1,557 |01/26/2037| 1FM.....
05533C MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035.......... | ..... 04/26/2013| MBS Paydown 0.958811854 1,385 | e [ s 0 11/26/2035| 1FM.....
05533C MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035. .| 05/26/2013| MBS Paydown 0.958379606.. 1,261 0 11/26/2035| 1FM.....
05533C MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035.......... | ..... 06/26/2013| MBS Paydown 0.957977389 L1740 1,174 ..1,056 | ... 1,093 UATA | e [ e 0 11/26/2035| 1FM.....
05533F AK  7|BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035..........cccceo | ee 04/26/2013| MBS Paydown 0.705277306....... [ ..ccovvrrererrnrererenes | corvrerrenns 236,919 | .o 236,919 | .o 235,142 | .ovvnnn 235,574 | ovvverrverien | eevreneen(127) [ [ i ({24 ] I 236,919 [ .ovvvverirres | e 0 12/26/2035| 1FM.....
05533F AK  7|BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035...........coc0. | ceoe. 05/26/2013| MBS Paydown 0.697939403....... | ccceveerrrrnerrncrirnne | cernerrneenad 97,381 | v 97,381 | oo 96,651 | ..ovvvvrnne 96,828 | ..ocvvrererncrinne | e 1,084 | s [ e 1,064 [ .o 97,381 | oo [ e 0 12/26/2035| 1FM.....
05533F AK  7|BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035..........cccceo | e 06/26/2013| MBS Paydown 0.677951569 265,259 | oo [ 0 12/26/2035| 1FM.....
05533F LR  0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... | ..... 04/26/2013| MBS Paydown 0.735119359....... | ccccovvrvvrrrerrerernee | vvvrerenen 163,820 | 163,820 | 1o 157,267 | v 157,880 | s | 8,207 [ | e 8,207 [ s [ e 163,820 | ..oovrvrereens [ eeree (V1 I 1,590 |02/26/2036| 1FM.....
05533F LR  0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... | ..... 05/26/2013| MBS Paydown 0.717571783....... | ccccoevververnererinns | cveerernn 355,409 | ... 355,409 | oo 341,192 | 342,522 | e | 8,812 | i [ 6,612 | i | v 355,409 | .oovivvrirres | e (V1 I 4,312 | 02/26/2036| 1FM.....
05533F LR  0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... | ..... 06/26/2013| MBS Paydown 0.710303272....... | ccccoovvenrrverrerrnne | vovrnreeen 147,216 | 0 147,216 | 141,328 | i 141,879 | s | 3,304 [ | 3,304 [ [ e 147,216 | oo [ (V1 I 2,140 | 02/26/2036| 1FM.....
05533G  CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35. 04/26/2013| MBS Paydown 0.775807077 68,802 | ..eovvveeererrs | o 0 10/26/2035| 1FM.....
05533G CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35.. .1 05/26/2013| MBS Paydown 0.768946624.. 67,967 0 10/26/2035| 1FM.....
05533G  CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35. 06/26/2013| MBS Paydown 0.762187139 66,966 | .....cccovvvvrns | venee 0 10/26/2035| 1FM.....
05533H AK 3 [BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE..... |..... 04/27/2013| MBS Paydown 0.91930282......... 13,468 | .ooocvvevciens [ (V1 IOV 68 |09/27/2036| 1Z........
05533H AK 3 |BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE..... | ..... 05/27/2013| MBS Paydown 0.917390493 R R IO [V I 102 |09/27/2036| 1Z........
05533H AK 3 [BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE..... | ..... 06/27/2013| MBS Paydown 0.915502552 13,314 | o [ (V1 I 134 |09/27/2036| 1Z........
05533N  DJ  0|BCAP 2010-RR12 5A2 SUB CSTR 11/26/35RE....... | ..... 04/26/2013| MBS Paydown 0.877859788 45,807 | ..ovovverircrns | e (V1 I 530 | 11/26/2035| 1FM.....
05533N  DJ  0|BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE....... | ..... 05/26/2013| MBS Paydown 0.873533794 45,847 | oo | e [V I 632 |11/26/2035| 1FM.....
05533N  DJ  0|BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE....... | ..... 06/26/2013| MBS Paydown 0.869249989 45,400 | ..cooovrererns [ (V1 I 727 |11/26/2035( 1FM.....
05534D AU 9[BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... |..... 04/26/2013| MBS Paydown 0.866102725 45,560 | ...cocoovvverres [ (1 I 393 | 01/26/2036| 1FM.....
05534D AU  9[BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... 05/26/2013| MBS Paydown 0.846915382 327,950 | .o [ s 0 3,524 |01/26/2036( 1FM.....
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... | 06/26/2013| MBS Paydown 0.834851628.. 206,194 0 2,653 |01/26/2036| 1FM.....
055350 BG 8 |BCF 1997-R2 3-B1 MEZ 7.00 12/25/35........cocoovuvrne | venee 12/25/2012| MBS Paydown 0.155143511 [GRRTAT [T F (V1 IR 12/01/2035| 6FE......
055350 BG 8 |BCF 1997-R2 3-B1 MEZ 7.00 12/25/35........ccocoovvvrne | vever 05/25/2013| MBS Paydown 0.153026793 8,813 | .ivveerveeeanns | e (V1 I 308 | 12/25/2035| 6FE......
05535D BG 8 |BCF 1997-R2 3-B1 MEZ 7.00 12/25/35........cccocovuvevns [ s 06/25/2013| MBS Paydown 0.141760581....... [ .cccovrvervrnrrerinne | wrvvreenrn 110,589 | 110,589 | oo 106,637 | coveirn 106,675 | oo | v 1,761 s [ v LT8T | i | v 109,778 | oo [ e 0 3,871 | 12/25/2035| 6FE......
05536G  AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR 3/26/37.........ccccovvt | vevee 04/26/2013| MBS Paydown 0.699700816....... | ..ccooeveverrncrrerernes | wervernenn 353,450 | ............353,450 | ..........354,555 | ..........353,193 | oo | crverrnenn(220) [ oo | verirenenenn(220) [ o | e 353,450 | ..ovvvrvrrens [ s (V1 I 6,253 | 03/26/2037| 1FM.....
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05536G  AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR 3/26/37................. 05/26/2013| MBS Paydown 0.678320638....... [ ..cccocverernrerernien | corvrireenns 432,393 | .....ccco.u 432,393 | oo 433,744 | oo A32,078 | i | e (BT s | e BT) | i | 832,393 [ | e (V1 I 9,814 |03/26/2037| 1FM.....
05536G AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR 3/26/37................. 06/26/2013| MBS Paydown 0.655168909....... [ ..ccovvververvrrerinnes | corveenn. 468,221 | ... 468,221 | ............ 469,684 | ... 467,880 | oo | vevveraeene(T98) | v [ verveireene(T98) | o | eereerend68,221 | s | e (V] 12,711 |03/26/2037| 1FM.....
05536K BL  0|BCAP 2011-RR9 5A1 SEQ SSNR CSTR FB 01/47.. . | 04/26/2013| MBS Paydown 0.63628366 0 3,099 [01/26/2047| 1FM.....
05536K BL  0|BCAP 2011-RR9 5A1 SEQ SSNR CSTR FB 01/47.... 05/26/2013| MBS Paydown 0.609203572....... [ .cccovvrerevrvererinn | covveen 461,932 | 461,932 | 430,174 | 436,983 | e | 012,888 | e [ 12,888 | | 461,932 [ | 0 01/26/2047| 1FM.....
05536K BL 0|BCAP 2011-RR9 5A1 SEQ SSNR CSTR FB 01/47.... 06/26/2013| MBS Paydown 0.585046354....... | ....coovvererereneinns | crverirenns 412,074 | ..o 412,074 | ........... 383,744 | ..iii389,817 | | 010,976 | i | o0 10,976 [ | 812,074 | i [ 0 01/26/2047| 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... 04/26/2013| MBS Paydown 0.816965859....... | ..ccvvvrerrrerernernins | crvverirenns 354,736 | oo 354,736 | ..ooerenee 329,904 | .00eii332,521 [ v | 005,260 [ oo | 05,260 [ e | e 354,736 [ i [ 0 05/26/2036| 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... 05/26/2013| MBS Paydown 0.808742212....... [ .cccovvverrvrnererinnes | corvrirnenns 171776 | o (VAN AT - 159,751 | ovveeeernn 161,018 | oo | v 1433 s [ v 11433 | | e 171776 [ | e 0 05/26/2036( 1FM.....
05540X BK  8|BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... 06/26/2013| MBS Paydown 0.787941323....... | ccccovvvrerrereieenns | crvverirnnns 434,489 | ............ 434,489 | ............ 404,075 | c.ovvvrne 407,279 | oo | ceeeen 12,376 [ | e 12,376 | e | e 434,489 | s | e 0 05/26/2036| 1FM.....
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... 04/26/2013| MBS Paydown 0.872049671....... [ .cccovvvevernrirerinnes | cvrveireenns 209,814 | ..ovvenee. 209,814 | .ovnne 184,636 | ..oooevenee 185,420 | .oovvevvevrverenns | 000,972 | s | 020,972 | i | 209,814 [ | e 0 11/26/2035| 1FM.....
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... 05/26/2013| MBS Paydown 0.85972848......... | .cccourvverirerernienns | wrverirenes 278,484 | ............ 278,484 | ... 245,066 | ............ 246,106 | ..oooooervivees | 025,103 [ | 025,103 [ | e 278,484 | [ 0 11/26/2035| 1FM.....
05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... 06/26/2013| MBS Paydown 0.852313748....... [ ..ccooovevvvvrrerinns | crvereen 167,588 | i 167,588 | ...coeenee 147 ATT | e 148,103 | .oovvvvvrrvcries | 025,874 | e | 00025874 | i | e 167,588 | i [ e 0 11/26/2035| 1FM.....
05541D AU 0 [BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE... 04/20/2013| MBS Paydown 0.906349219 .355,155 | ioerern293,447 | 295,699 [ vviviieiviine | 023,990 [ | e0ee23,990 [ | 355,155 | i [ 0 11/20/2036| 1FM.....
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE .105/20/2013| MBS Paydown 0.897457717.. .183,645 0 11/20/2036| 1FM.....
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE... 06/20/2013| MBS Paydown 0.884928548 258,777 | 213,815 | 215,455 | s | D116 [ | e 116 [ [ 288,777 | s | s 0 11/20/2036| 1FM.....
05567Y AA  7|BURLINGTON NORTH 4.967 04/01/2023................. 04/01/2013| Sinking Fund Redemption 100.0. [ .......cooevrvvererinnes | crrvreerenns 229,564 | ............ 229,564 | ...........229,564 | ... 203,616 | .coorviiriniinns | e 35T [ [ 38T i | 000 229,564 | | e 0 04/01/2023| 1FE......
05568D AA 2 |BNSF RAILWAY CO 2006-3 5.342 04/01/2024........... 04/01/2013| Sinking Fund Redemption 100.0. | ......ccvuevveveneenns | wrrverienns 186,829 | ..occveneee 186,829 | ..ovvveneee 180,589 | .ovvevenee 165,329 | covevverereerriens [ erreenenn281 | e | i 281 | | 00000 186,829 | s [ 0 04/01/2024| 1FE......
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... 04/25/2013| MBS Paydown 0.50261689......... | .cccccvenrriverrerinns | voerrieeen. 31,487 | i 31,487 | oo 22,198 | e 21,555 | v | e85 | | 851 | [ e 31487 [ [ 0 03/25/2036( 1FM.....
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... 05/25/2013| MBS Paydown 0.49844567......... [ .cccoovverevinrirerinnns | cvviienenns 123,781 | e 123,781 | e .87,266 | oo 84,738 | ..o | 2eeeni29,863 | oo [ e00eei29,863 | i | e 123781 | [ 0 03/25/2036| 1FM.....
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... 06/25/2013| MBS Paydown 0.49114974......... [ ccccovvverevrnreinns | crereeeeenn 216,507 | i 216,507 | oo 152,637 | o 148,217 | e | evreieeeene(918) | s [ veireeeeene(916) | e | e 216,507 [ s | e 0 03/25/2036| 1FM.....
059470 7J 1 |BACM 2006-1 A3A SEQ CSTR 9/10/45..................... 04/10/2013| MBS Paydown 0.684619005....... | ..c.cocvverrverrerernee | eevireneeec 50,175 | 50,175 | 1ii00050,626 | e BOTE | s [ e [ | ververineinenn0 [ [ 80,175 | i | s 0 09/10/2045| 1FM.....
059470  7J  1|BACM 2006-1 A3A SEQ CSTR 9/10/45.... 05/10/2013| MBS Paydown 0.683159537....... [ ccccovrvrrrnrerrerienes | cervrrrnreren5,389 | civiieirnn85,389 | oo 85,797 | cieieieen85,389 | oo | cevereniieieniens | cevivnisessnienins | cverennsnienieen0 | vevereciieniens | cevrerennenn$5,389 [ s | e 0 09/10/2045| 1FM.....
059470 7J 1 |BACM 2006-1 A3A SEQ CSTR 9/10/45.... .106/10/2013| MBS Paydown 0.680889891.. 0 09/10/2045( 1FM.....
05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33... 04/25/2013| MBS Paydown 0.37097099......... | ccccverervrrverrerirnee | cevrrrrnerenn 16,650 | i 16,650 | oo 17,004 | 16,859 | s | e (1,400) [ o | e (1,400) [ o | v 16,650 | s | s 0 06/25/2033| 2FM.....
05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33............ 05/25/2013| MBS Paydown 0.363365621....... | .cccovvenrernernernnee | eervrrnneee8,827 | i 8,827 | 08,5683 | 8,507 | s | eiieirec(B0B) [ oo | veienirnc(50B) [ o [ 8,427 | i | s 0 06/25/2033| 2FM.....
05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33............ 06/25/2013| MBS Paydown 0.35270562......... | cccccovreeerrverrerernee | vrvrvirirnnenn,008 | ciiiiiricenn9,008 | o919 | 0121 | s | e T38) [ | e (P38) [ [ e ,008 | s | s [V I 248 |06/25/2033| 2FM.....
05948X HH  7|BOAMS 2003-4 1A66 SEQ SSUP 5.50 06/33............ 04/25/2013| MBS Paydown 0.05611614......... | ccccverervrrnerreeernee | cevrrrrneenn 16,500 | o 16,500 | oo 16,685 | vvvenrecn 16,500 | oo [ v [ | ververineeineen0 [ [ v 16,500 | s | s [V I 303 |06/25/2033( 1FM.....
05948X HH  7|BOAMS 2003-4 1A66 SEQ SSUP 5.50 06/33............ 05/25/2013| MBS Paydown 0.049196151........ | ceceeevvenrenerneernee | eeernrrnneren8,369 | civiiiiicnnn8,369 [ oiiiiiiin8,432 | 8,369 | s [ e [ |0 [ [ 6,369 | e | s (V1 I 146 |06/25/2033| 1FM.....
05948X HH  7|BOAMS 2003-4 1A66 SEQ SSUP 5.50 06/33............ 06/25/2013| MBS Paydown 0.03949679......... | ceccvvrervrrverrerrnee | vevrvernneen8,927 | ciiiiiiceenn8,927 | 9,016 | 8927 | s [ e [ | ververineinenn0 [ [ eieeenn8,927 | e | e [V IO 245 |06/25/2033( 1FM.....
05948K ZB  8|BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035. 04/25/2013| MBS Paydown 0.14136249......... [ ccccovrververcnircinns | cireenn 480,791 | 480,791 | ...350,376 | oo 324,519 | i | 0000e96,528 | s [ 1000000096,528 | i | 880,791 [ | 0 05/25/2035| 1FM.....
05948K ZB  8|BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035. 05/25/2013| MBS Paydown 0.136224718....... | cccoovrvnrirnerirnrrans | vrrernnrn 256,889 | ..........256,889 | ... 187,208 | oo 173,392 | e | 0000 19,569 [ v | e 19,569 [ i [ e 256,889 | v | s 0 05/25/2035( 1FM.....
05948K ZB  8|BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035. 06/25/2013| MBS Paydown 0.12710223......... [ ccccovrvrrrmrerrerienes | crrennnnn 456,124 | ... 456,124 | ...........332,401 | o0 307,870 | oo | 00reeen 94,268 | s | 094,268 | e | 856,124 | s | e 0 05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035.... .| 04/25/2013| MBS Paydown 0.30596612 0 05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035.... 05/25/2013| MBS Paydown 0.301813273....... [ ccccoveivermrrsrreirenes | wrrerennrn 107,056 | oo 107,056 | oo 75,590 | oo 71,8681 | oo | e, 508 | s [ vveeeiennn,508 | e | 0000 107,056 [ o | e 0 05/25/2035| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035............cconvene 06/25/2013| MBS Paydown 0.29443959......... [ .cccovorervercnirerinns | crveennn 190,086 | ............190,086 | ........... 134,215 | 127,594 | e | 00000 30,932 | s [ 2000000 30,932 | i | o000 190,086 [ oo | e 0 05/25/2035| 1FM.....
05948X 5S  6|BOAMS 2004-C 2A1 SEQ CSTR 04/25/34 FB........... 04/25/2013| MBS Paydown 0.14857084......... | cccoovrrnrrrverinnrrens | cevrrrrnnceecbT,759 | e 87,759 | i 42,446 | 82,455 | s | e 5448 | i | 5,448 | i [ e 87,759 | s | s (1 I 487 | 04/25/2034| 1FM.....
05948X 58 6| BOAMS 2004-C 2A1 SEQ CSTR 04/25/34 FB........... 05/25/2013| MBS Paydown 0.144301425....... | .cccovovrenreriveiens | verveernnrn53,603 | ciriirrrrn.53,603 | o 47,639 | oo 87,650 | oo | e 3838 | s | 030438 | e | 00000000 53,603 [ s | e [V IO 677 |04/25/2034| 1FM.....




Statement as of June 30, 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

116030

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)
05948X 58  6|BOAMS 2004-C 2A1 SEQ CSTR 04/25/34 FB........... | ... 06/25/2013| MBS Paydown 0.14252723 22,275 IO (V1 I 335 | 04/25/2034| 1FM.....
05948X WD  9|BOAMS 2003-8 1A13 NAS 5.50 11/25/33.......cccccvuve [ vonee 04/25/2013| MBS Paydown 0.511606.... 54,858 | ...oooervireis [ s 0 11/25/2033| 1FM.....
05948X WD  9|BOAMS 2003-8 1A13 NAS 5.50 11/25/33 R 05/25/2013| MBS Paydown 0.498385861 . . . . . . e (B18) | e | e 118,981 IO 0 11/25/2033| 1FM.....
05948X WD 9| BOAMS 2003-8 1A13 NAS 5.50 11/25/33.......cocvvvnes | coree 06/25/2013| MBS Paydown 0.48964365......... . 78,680 v [ 0 11/25/2033| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........c.. | vevee 04/25/2013| MBS Paydown 0.0412359........... . 11/25/2035| 3FM......
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 04/25/2013| Pass-Through LOSS..........ccccvenne 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ooe. 04/30/2013| Book Value Adjustment 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 05/25/2013| MBS Paydown 0.040353834 e . . . 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ... 05/25/2013| Pass-Through LOSS...........cccceenn. 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........c.. | vevee 05/31/2013| Book Value Adjustment............... 11/25/2035| 3FM......
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... [ ..... 06/25/2013| MBS Paydown 0.03934211......... s 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | wooe. 06/25/2013| Pass-Through Loss 11/25/2035| 3FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... | ..... 06/30/2013| Book Value Adjustment.. 11/25/2035| 3FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 04/20/2013| MBS Paydown 0.26011826 " 11/20/2046| 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 04/20/2013| Pass-Through LOSS...........cc.cvern. IS 0 2 |11/20/2046| 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 05/20/2013| MBS Paydown 0.25672767......... \ , , \ , . 60,006 OO 11/20/2046| 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 05/20/2013| Pass-Through LOSS..........cc.cverne v | 11/20/2046| 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 06/20/2013| MBS Paydown 0.25028151......... [ cccoevverevrvererinn | cvirnenn 111,685 | 1 111,685 | ..n.92,698 | ooc.86,699 | oo | e 18,838 | e [ e 18,838 | e [ v 111,685 OO 11/20/2046| 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... | ..... 06/20/2013| Pass-Through Loss.... 11/20/2046| 1FM.....
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2/10/51......cvvvevererernns [ v 04/10/2013| MBS Paydown 0.626642245....... | ......cccoovivevrerrnee | worrreece 372,797 | it 372,797 | 00 352,672 | 367,255 | o | 5,819 [ | 5,819 [ [ e 372,797 OO 02/10/2051| 1FM.....
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2/10/51.......ccovverervrnes | vevee 06/10/2013| MBS Paydown 0.613050907....... | .cccoerrereermrrerienes | wrvrreeen 108,731 | 108,731 | 102,861 | oo 107,114 | i | e 1707 | s [ e 707 | i | v 108,731 v | e 02/10/2051| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccovvres | vevee 04/25/2013| MBS Paydown 0.1477409%......... . 733 OO I (01 I 14 | 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccvvees | evee 05/25/2013| MBS Paydown 0.14529232......... , , X X 3,756 IO 0 | s 91 |01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037 N 05/25/2013| Pass-Through LOSS.........ccoveeeres [ ovevrinerieencirennnes [ e | eevnerene 14T | i 1,084 | s | s | e | evvensnneenns | vernrneninnneen0 | e v [ | e 0 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037 IO I 06/25/2013| MBS Paydown 0.14397601 . . 1,855 IO 0 01/25/2037| 2FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........occcvvees | vevee 06/25/2013| Pass-Through LoSS..........cccccvunn. I 0 | v 23 |01/25/2037| 2FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 04/25/2013| MBS Paydown 0.01503903......... . 291 IO 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 04/25/2013| Pass-Through LOSS...........ccveerer | vovererenrrnerienenee | ceeneessssnncrinesenees | cevves 55 52 | oo [ e [ e | e (1 T OO 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 e 05/25/2013| MBS Paydown 0.01481922......... | ccccovveneenernneennee | veverneennninnee83T | 831 [ 790 [ 970 | s | e Q) — 831 IO 10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 05/25/2013| Pass-Through LOSS........c..evveres | coverenremsineineriens | eevmneinnsissiienienns | evvnnrinsnrenens88 [ eiviiiiiieccnnB3 [ s | e [ e | e | vesvivssieninnn0 [ [ | e | oo 10/25/2036| 3FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 [T 06/25/2013| MBS Paydown 0.01454664 e . . 216 | 1,203 | e | e ({14 ) [E— 1,280 | oo [ e . 10/25/2036| 3FM.....
059510 AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 06/25/2013| Pass-Through LOSS...........ccveres | covernrrenmeieninneiines | cemneinseieeinnsienes | evveninneinneenn398 [ 338 | i | v [ coveiiiesinsinnns [ e (V1 I v | (01 I 10 | 10/25/2036| 3FM.....
05952X AL  8|BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037....... | ..... 05/26/2013| Pass-Through LOSS............cvereres | covveenermerierinneeinns | vevvnerneriesennennns | ceeneesessans 8,928 | oo 6,439 | oo [ s | e 83 | i [ e, 83 | i | s 8,928 | ..oovvverrenes | s (8,928)] ...... (8,928) | ....ouv.. 205 |03/26/2037( 1FM.....
05952X AL  8|BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037........ | ..... 05/31/2013| BOOk Valug AQJUSIMENL..........ccvv. | coverrrrerrrirnerierinee | ceerneeinnisersesinees [ cenesiseesnesissinenes | evesseeessessnssssensn | ceveeens AR A N ISR PO (V1 PRI IO (8,928) | ..oovvrrirers | e 8,928 | ....... 8,928 | ..o 03/26/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.......cccovvevvres | vore 04/25/2013| MBS Paydown 0.17140397......... [ cevrevrvrervrnrrnerinnns | vevveereninns 12,410 | v 12,410 | v 10,859 | oo 9,925 | .ovvoverieinnns | e L1 0 [URRRRONR (SRR L1 [ . 12,410 v | (1 I 239 | 05/25/2037| 1FM.....
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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
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)
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........oocvmuren [ v 04/25/2013| PasS-ThroUG LOSS........cuvvvueres | corereremrirnerieeines | seerneriseisnessiesenees | cevseeesesesneenns 997 | e BB7 [ .ooeeeeceereirerinrins | reerrenieeinenis | e | e (VI SOOI PTRTORPORTURPUOIR IVPUPRORTRRTO PO (V1 IO 19 |05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.... 05/25/2013| MBS Paydown 0.16807853 171 |..... 171 18,291 [ oo [ 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37 . | 05/25/2013| Pass-Through LOSS...........cccovveves | coreerereniereninernnes | cevmrererennerennnies | eevenrennennnn8,313 | it 1274 | s | v | e | e 0 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.... 06/25/2013| MBS Paydown 0.16585231 115 |..... 115 11,872 [ o [ 0 05/25/2037| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........cococvmrs [ v 06/25/2013| Pass-Through LOSS...........cccvveres | vorernrrenmrnerneninee | eeevmnvnsernernennnees | eevverrerernnnd,938 | 5,195 | e | e [ e [ e 0 [ e | e [ s 0 05/25/2037| 1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ | .. 04/20/2013| MBS Paydown 0.49247177......... | cecoveernevunernerinens 292 | ... 292 254 | ... 208 N ] e [()] - 292 [ e [ 0 5 |09/20/2037( 1FM.....
05954D AL 0 [BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37........c0.. | oo 04/20/2013| Pass-Through LOSS.........ccouvvveres [ coververnernineirennnns .3 2 | | e | e | o (V1 SO PRURPORPTORPPURPUOOIR IUSUTPTRTORPOO BOSON 0 0 |09/20/2037| 1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ | oo.. 05/20/2013| MBS Paydown 0.46984338......... | cccovererrrmerrerirens | cornerineennd 54,304 | ....ccoonnee. 54,304 | ..ooovrneens 47,245 | oo KT 1977 (< R I 10,247 | ovvoveeverrerns | v 10,247 | oo 54,304 | ..o [ e (VN I 1,221 |09/20/2037| 1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ | ... 05/20/2013| Pass-Through LOSS..........coceveees | cevvreererineeneinnns 4 K0 [UTURIURUURRRTORR RTINS IFTURPURORRTOOTOR POOON (V1 SOOI PRORTORPIORTURRPUUROTR IUPURPRIRTRRTO OO 0 0 |09/20/2037| 1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ | ... 06/20/2013| MBS Paydown 0.46972453......... | cccoveenrvnrrniriens 284 | ... 284 247 | ... 201 2)] e (V2] 284 [ e [ 0 8 |09/20/2037| 1FM.....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ | ... 06/20/2013| Pass-Through LOSS........c..cuceeees | cevrmeereesneenenenns el LI VUSRI DUURTURPORPURPOR PPN OO (V1 SOOI UTOTORPORRTURRPUUROIR IVPUORTRRTO PO 0 0 |09/20/2037| 1FM.....
059550 AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37........coccovvverers | venes 04/26/2013| MBS Paydown 0.221880198 .228,266 228,266 | ...ovvvrrrrns | e 0 e 4,565 |09/26/2037| 1FM.....
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37. .| 05/26/2013| MBS Paydown 0.209903995.. .159,403 0 3,985 [09/26/2037| 1FM.....
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37. 06/26/2013| MBS Paydown 0.195153647....... [ .cccovvrerrerncrerinns | crvrrenen 196,327 | 11 196,327 | 196,327 | 1o 196,054 | s | e 915 i [ o915 | | o000 196,327 [ s | e (V1 I 5,890 |09/26/2037| 1FM.....
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37....... | ..... 04/26/2013| MBS Paydown 0.369584206....... | ...covvevrermrrverrene | evvnrrinnncnan Ty 166 | e 7,166 | 8,521 | 6,805 | i | i A4 | o | e A4 | s | e 1,166 [ | e (01 I 57 [01/26/2037| 1FM.....
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37....... | ..... 05/26/2013| MBS Paydown 0.361378786....... [ ..cccovvurverrrrerinns | corverercencee 426 | o 1,426 | 8,758 | il 7,051 | i | e B1 [ oo [ e 61 [ oo | cvereireneen 1426 | e [ (U IO 74 101/26/2037| 1FM.....
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37....... | ..... 06/26/2013| MBS Paydown 0.353030759 114 |..... 114 [ | i 1,555 | i [ (01 IO 91 [01/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 04/26/2013| MBS Paydown 0.76407903......... [ .cccoovrvervvvrrerinn | crerernrn670,636 | oocoecnn 670,636 | ...........637,105 | ..........045,628 | ..ooooovvriverirns | crrrrens 18,969 | .o | e 18,969 | ..ovvvvivrvens | vererrern70,636 [ oo | e 0 . 13,407 |08/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 05/26/2013| MBS Paydown 0.743285805....... [ ..cccoorereerrrrerinnes | crvereen 563,143 | i 563,143 | ...........534,986 | ..........542,143 | ..o | e 15,559 | oo | e 15,559 | oo | e 563,143 | i [ e 0 . 14,073 | 08/26/2037| 1FM.....
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 06/26/2013| MBS Paydown 0.71749044......... | .cccovvvvvrvniiverirens | ovrrennn 898,616 | oo, 698,616 20,622 |..... 20,622 | ..o | iereennn898,616 [ i [ 0 20,951 |08/26/2037| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE............. | ..... 04/26/2013| MBS Paydown 0.666241412 ...840,126 840,126 | oo [ 0 . 16,798 | 10/26/2036| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE. .1 05/26/2013| MBS Paydown 0.634896523.. 1,110,393 ..1,110,393 ..1,098,094 1,110,393 0 . 27,753 | 10/26/2036| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE............. | ..... 06/26/2013| MBS Paydown 0.604599701 1,073,265 | ......... 1,073,265 | ........1,063,141 | ........ 1,061,377 1,073,265 | ..oovvvvrvrres | e 0 . 32,191 |10/26/2036| 1FM.....
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 04/15/2013| MBS Paydown 0.900582957 ....... | ..cccvvvrnermereneians | cereerienes 152,456 | ...ccoouee. 152,456 | ...........139,184 | ............ 144,911 | s | 2913 | | 2913 | | s 152,456 | .oovvevrracns | e (V1 I 1,283 [11/15/2015| 1FM.....
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 05/15/2013| MBS Paydown 0.897115744....... | .cccovvvverirererneinns | crverirenns 121,352 | oo 121,352 | oo 110,788 | coovvvene 115,347 | oo | e 1,408 | | e 1,408 | .o | e 121,352 | oo | e (V1 I 1,274 (11/15/2015| 1FM.....
05956K AA  6|BALL 2010-HLTN HLTN SEQ FLT 11/15/2015.......... | ..... 06/15/2013| MBS Paydown 0.893719283....... | .cccoovevrereerernernns | crrverienns 118,876 | ..oovvveveee 118,876 | voooveveneee 108,528 | ...cvvvne 112,993 | oo | s 1,699 [ | e 1,699 [ | e 118,876 | oo | e (V1 I 1,504 [11/15/2015| 1FM.....
05990H AA 1 |BAFC 2010-R2 1A1 SEQ SSNR CSTR......cccovvvmrrns | verer 04/26/2013| MBS Paydown 0.781005801........ | ..cccvvererrererneiins | coreeriennd 661,611 [ .coovvvcn. 661,611 | ..ooeconen 664,002 | ........... 660,445 (V2724 ) PSRRI (V7.4 ) PR 661,611 | oo [ 0 . 13,228 | 08/26/2037| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR.......ccoevvrmurre | vener 05/26/2013| MBS Paydown 0.750411761....... | ccccovvvreverereneenns | crvverirnnd 611,881 [ .coovvvene 611,881 | cooovevenend 614,175 | ..ccovone 610,803 | ..oovverirrrerens | e (2,231) [ oo | e (V2753 )] SR 611,881 | oo [ 0 . 15,293 | 08/26/2037| 1FM.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR CSTR......cccovvvrmurns | verer 06/26/2013| MBS Paydown 0.71825985......... | .ccceovrererrereneennns | cvrveriennd 643,042 | ............ 643,042 | ............ 645,454 | ............ 641,909 (2,332) | ... (2,332) [ o [ e 643,042 | oo [ 0 . 19,287 |08/26/2037| 1FM.....
05990H AH 6 [BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........coccovvs | s 04/26/2013| Pass-Through LOSS..........cvvveres [ oreermrinrinniiniinnns | conrneeersnisssnninnis | eovveenenes 18,915 | oo 10,869 | oo | e | e (724 [N IR (£ [ RN 18,915 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.. 04/30/2013| Book Value Adjustment.. LT947,255 | e [ e [ 0 ..(37,830) | .... 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.. .| 05/26/2013| Pass-Through Loss.... .22,867 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.. 05/31/2013| Book Value Adjustment.. ..7,947,255 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.........ccoconse | vever 06/26/2013| Pass-Through LOSS........c.cucveeres | covernerenmrrnenrieninee | seevmeenseinnernenennees | evvsrnnened 1,027 [ it 17,826 | s 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........ccccocvee | veves 06/30/2013| Book Value AQIUSIMENL..........coe. [ orerrrrrrrrinrirerinne [ rervrrererneisninieis | e | e | e 7,947,255 | oo | e | oo (V1 I 08/26/2037| 1FM.....
05990H AT  0|BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036..........c.cocnee | ver 04/26/2013| Pass-Through LOSS.........c.eveeres | covvreevmnrnenineenee | seermvsisersnesinsinens | conveesseninns 17,530 | v 12,709 | oo | eeeneriineinernns | e (73T [T I (7] 08/26/2036| 1FM.....
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05990H AT  0|BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036 04/30/2013| BOOk Valug AQJUSIMENL..........cvv. | coverrrrererrnerierinee | ceernerinnisersesinees [ cenesiseesnesisssenes | eveseeeessessnsissensns | ceveeens 4,353,527 (V1 T IS (35,080) [ ..oovvoncerrrrine | e 35,060
05990H 0 | BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036.. 05/26/2013| Pass-Through LOSS...........ccccveves | covenriivniicnniveniiene | eevnrvennicnsivcnienes | evveninencennn,201 | it B871 | s | e [ e (18) | | e (18) e | v ,201 | | s (9,201
05990H 0 | BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036.. .105/31/2013| Book Value AQIUSIMENL..........coce. | covvvrerrerirreerneriens | cevrrerieriinrenennnes | veenerissssnenennees | enneensninernennees | eeneendh 383,527 [ v | eevnervnninniinns [ | vveernennseennen0 [ [ iiinnnn8,329 [ | v (8,329)
05990H 0| BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036.. 06/26/2013| Pass-Through LOSS.........cccveeres [ oreernirvcinninerinns [ eervenernnisneinnnens | evvvrnenenn 14,322 | 10,383 | s | e | eererineeen(28) | o | v (28) | o [ e 14,322 | | (14,322)
05990H 0 [ BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036 06/30/2013| Book Value AdJUSIMENL...........cccc. | covverervnrrirerierinns | ceervrrineiveriieninens | ceverennrnnninsnenes [ | eeeneeedh 383,027 | i [ e [ | cvevreerinencnenn0 [ [ (14,322) | e | s 14,322
07325N 3| BAYV 2006-A 1A2 SEQ 5.483 2/28/41..........coc0nne. 04/28/2013| MBS Paydown 0.36619894......... | ccccveeeevrvnerrerrnee | cevvernnnnn 17,469 | i 17,469 | i 17,469 | e 17,435 [ e | 3 [ | e 23 | s 17,469 | oo | e
07325N 3| BAYV 2006-A 1A2 SEQ 5.483 2/28/41..........corun.n. 04/28/2013| MBS Paydown 0.3661989%4......... [ .cccovrvrrrrrnrverinnns | vevrernnenn 11,646 | i 11,646 | 11,646 | e 11,623 [ oo [ v 18 [ | v, 15 | 11,646 | .ooovveviiens [
07325N 3| BAYV 2006-A 1A2 SEQ 5.483 2/28/41.........coc0nne.. 05/28/2013| MBS Paydown 0.361721944....... | ccccovvvvvrinerirerrnne | cervrrnnnn 13,431 | i 13,431 | 13,431 | 13,405 [ v | e [ | e 31 | s 13431 [ [ (V1 I 303
07325N 3| BAYV 2006-A 1A2 SEQ 5.483 2/28/41...........coco.... 05/28/2013| MBS Paydown 0.361721944....... | .ccovvvrvrerveicns | cvrnrrennnnn8,954 | 8,954 | (8,954 | i 8,936 | oo [ 2] e | s 21 [ 8,954 | oo | e (V1 I 202
07325N 3| BAYV 2006-A 1A2 SEQ 5.483 2/28/41..........co00onc.. 06/28/2013| MBS Paydown 0.34940195......... | ccccovevveriververirnne | cevereennnnn36,960 | ............36,960 | .............36,960 | ccooorrnecs 36,887 | .o | 33 | s [, 33 | 36,960 | ..ovvvervriei [ (V1 I 997
07325N 3| BAYV 2006-A 1A2 SEQ 5.483 2/28/41.........coc0nnc.. 06/28/2013| MBS Paydown 0.34940195......... | cccoveeenevrmervernnee | covvvennenn 24,640 | 24,640 | ... 24,640 | oo 24,592 ()] 24,640 | ..o | e (V1 I 665
073568 5|BEACN 2012-1A A ABS 3.72 09/20/2027. 11/20/2012| MBS Paydown 0.982785962 0 | eovvereeeneenn | eevereeenieessieseennns | eveeneresnsiennie | oo 0
073568 5| BEACN 2012-1A A ABS 3.72 09/20/2027. .103/20/2013| MBS Paydown 0.951584808.. 0 8,947 0
073568 5|BEACN 2012-1A A ABS 3.72 09/20/2027. 04/20/2013| MBS Paydown 0.943355005 1 49,379 | oo [ 0
073568 5| BEACN 2012-1A A ABS 3.72 09/20/2027 05/20/2013| MBS Paydown 0.935496208....... | ...ccccoovreververrnne | ceverrenneecT,153 | i 47,163 | i 47,161 | s 47,151 (V] I A7153 | v | e 0
073568 5| BEACN 2012-1A A ABS 3.72 09/20/2027 06/20/2013| MBS Paydown 0.927205291....... | ccccovevervrrrnerrerrnee | corvvrirnern 49,746 | o 49,746 | .o 49,743 | s 49,743 (V1 I 49,746 | ..o [ [V IO 925 1FE......
07386R 7| BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37 06/25/2013| MBS Paydown 0.127368402....... [ ..ccovvverivnirerinnes | crrernrn. 343,838 | ... 343,838 | ...........325,357 | .....ccoo.ee 325,357 [ | 018,039 | o | e 18,039 | oo | e 343,838 [ .o | e (V1 I 75 1Z........
073870 2 |BALTA 2007-2 2A1 SEQ SSNR CSTR 04/37. 03/31/2013| BoOk Valug AQJUSIMENL..........cvv. | covevrereenrrirerierirnee | ceerreinninerieniinees | cereminsesnssinsnienes | e | oneressesssssesssnens (V1 SUOOROOTOSPORN PTOPPORPTORPTORRPOOROTR VPRSPPI OO (V1 I 1FM.....
073870 2 |BALTA 2007-2 2A1 SEQ SSNR CSTR 04/37. 04/25/2013| MBS Paydown 0.49941475......... | coccevvrneeneerneirnns | cernneirneenn 3,302 | i 3,302 | coovereri 1,965 | .ovvverrinns 1,663 940 [ .o 4172 | e [ e (V1 IO 29 1FM.....
073870 2 |BALTA 2007-2 2A1 SEQ SSNR CSTR 04/37 04/25/2013| Pass-Through LosS...........ccc....... 0 [ | e | e [ s 0 8 1FM.....
073870 2 |BALTA 2007-2 2A1 SEQ SSNR CSTR 04/37.... 04/30/2013| Book Value Adjustment 0 (4,037) | oo [ e 0 1FM.....
073870 2 |BALTA 2007-2 2A1 SEQ SSNR CSTR 04/37. .1 05/25/2013| MBS Paydown 0.492280086.. 789 5,387 0 1FM.....
073870 2 |BALTA 2007-2 2A1 SEQ SSNR CSTR 04/37.... 05/25/2013| Pass-Through Loss. (V1 SO EUTTOTOTN IUT SO 0 1FM.....
073870 2 |BALTA 2007-2 2A1 SEQ SSNR CSTR 04/37 05/31/2013| Book Value Adjustment............... (V1 I 231 [ oo | (V1 I 1FM.....
073870 2 |BALTA 2007-2 2A1 SEQ SSNR CSTR 04/37 06/25/2013| MBS Paydown 0.48835698......... 799 | oo 2,962 | .o | 0 | s 18 1FM.....
073870 2 |BALTA 2007-2 2A1 SEQ SSNR CSTR 04/37. 06/25/2013| Pass-Through LoSS...........ccc...u... (0} UUPOPORORTOTEN PURPPORPORPIORORPIPIORE IVPURTORPPRRRORTOR POV 0 | v 21 1FM.....
073870 2 |BALTA 2007-2 2A1 SEQ SSNR CSTR 04/37 06/30/2013| BOOk Valug AQJUSEMENL..........cvv. | coveerrerriierineinns | cevirneineriienineisinns | ceiseissesiesinesinnes | e | ooveneiins 152,002 (V1 I (1,047) | oo [ e (V1 I 1FM.....
073871 3| BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36 04/25/2013| MBS Paydown 0.01634352......... | ccccoovrvevrrverrncernne | cevrernernn21,698 | o 21,698 | oo 18,877 | v, 17,632 [ v | e 1,318 [ | v 1,318 [ 24,976 | ..o [ e [V I 111 1FM.....
073871 3| BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36 04/25/2013| Pass-Through LOSS........cccevveres | corereremrinnerieeines | seernerinssisnessesinees | eeveeesnsesneeens 145 | i 126 | oo (V1 SOOI PTOTORPORRTURPUOIR IUPUPRORTRRTO PO 0 1 1FM.....
073871 3| BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36 05/25/2013| MBS Paydown 0.012988281 202 [ oo [ [ [ (01 I 24 1FM.....
073871 3| BALTA 2006-4 23A2 SEQ SSNR CSTR 8/36 05/25/2013| Pass-Through LOSS.........cccreeres | covereremninnerieninee | vevmneimnsrnenireneinees | cervnernernnennee T8 [ vvvveriieriineennsB8 [ e | v [ erverineennninnee [ | o0 [ [ | e | oo 0 1 1FM.....
073879 2 | BSABS 2004-AC5 A2 SEQ FLT 10/25/2034.. .| 04/25/2013| MBS Paydown 0.20320882 52,127 0 1FM.....
073879 2 | BSABS 2004-AC5 A2 SEQ FLT 10/25/2034.. 05/25/2013| MBS Paydown 0.202621425.. 8811 | v [ e 0 1FM.....
073879 2 | BSABS 2004-AC5 A2 SEQ FLT 10/25/2034 06/25/2013| MBS Paydown 0.2004932........... 31,923 | [ e 0 | s 96 1FM.....
07388L 4 |BSCMS 2006-PW13 A3 SEQ 5.518 09/11/2041 04/11/2013| MBS Paydown 0.77818404......... [ .cccoovvevrvrvrrerinnn | crvrirrinns 142,675 | oo 142,675 | oo M7,707 | oo 139,753 | oo | oo 1279 e | s 1,279 | covvveevrvnins [ e 142,675 | oo | s 0 2,624 1FM.....
07388L 4| BSCMS 2006-PW13 A3 SEQ 5.518 09/11/2041 05/11/2013| MBS Paydown 0.658820522....... | ..ccovvvrerereverneennns | wrrverienns 179,045 | ...ccooeee. 179,045 | oo 147,712 | v 175,378 | oo | e 3,082 | s | s 3,062 | .o | e 179,045 | oo | e (V1 I 4,117 1FM.....
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07388L AC  4|BSCMS 2006-PW13 A3 SEQ 5.518 09/11/2041 06/11/2013| MBS Paydown 0.403817044....... | ..ccovvenerrrerirneinns | crrverienns 382,505 | ............382,505 | ...........315,567 | ..ccoounne 374,671 | oo | 010,799 | [ 10,799 | i | s 382,505 | ..cvevrerriins [ 0 09/11/2041
07388R AC  1[BSCMS 2007-PW15 A3 SEQ 5.309 02/44.... 05/11/2013| MBS Paydown 0.17623323.... ,131,443 22127126 | e | e ,762 | e | e 762 [ | i 2,131,443 | oo | e 0 02/11/2044
07388R AC 1 |BSCMS 2007-PW15 A3 SEQ 5.309 02/44 .| 06/11/2013| MBS Paydown 0.150658014.. .204,187 204,602 0 02/11/2044
079867 AQ 0|BELLSOUTH TELEC 6.3 12/15/15 06/15/2013| Sinking Fund Redemption 100.0. | ......cccovvererven | crvvrer 183,948 | 10 183,948 | i 194516 | 186,508 | oo | e (T55) e [ verreeeens(755) | e [ v 183,948 | ..o [ e 0 12/15/2015
092019 AA  6|BLACK 2005-2A A CLO FLT 01/07/2018 FB.............. . | 04/07/2013| MBS Paydown 0.750858557....... | ..ccoovvrevernrenrenns | wrverrnnn 335,048 | ............335,048 | ............312,642 | ........... 321,366 [ ..covvververinens | cvrreenene(B17) [ [ v B17) | s 335,048 | ..o | e 0 01/07/2018
09774X AU  6|BCM 1999-A A3 SEQ 5.98 01/15/2018.........ccccevrvnnee 04/15/2013| MBS Paydown 0.272589035....... | .cccovevverrnerenmnernee | veevrrnnennni2y992 | 2,992 | 2,867 [ i, 2,858 [ .o [ v [ [0 [ 2,992 | oo | e 0 | s 60 |01/15/2018
09774X AU  6|BCM 1999-A A3 SEQ 5.98 01/15/2018...........cceuvvunee 05/15/2013| MBS Paydown 0.269827795....... | .cccovevrerrermnrnninns | ceermrvennnenn2y 781 | 2,761 | 002,646 | o 2,637 | oo | e e | o0 [ 2,761 | oo | e (1 I 69 [01/15/2018
09774X AU  6|BCM 1999-A A3 SEQ 5.98 01/15/2018.........ccccrvvrnnee 06/15/2013| MBS Paydown 0.266778505....... | cccoveveerrrerrnrernee | vevrvveirneennn 3,049 | 3,049 | 002,922 | e, 2,913 [ e v [ [0 [ 3,049 | e [ (U IO 91 101/15/2018
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029..........cccovvere.. 04/15/2013| MBS Paydown 0.541227524....... | .cccovvvevvrvcreinins | corvirnnnnnn8,021 | 8,021 | 8,021 | e 296 | oo | e | e | 0 | v 8,021 | oo | s (V1 I 199 | 12/15/2029
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029.............ccouvuue. 05/15/2013| MBS Paydown 0.539456555....... | .cccovvvvrvververrene | crervirrerennn8,8588 | 18,855 | oeeocce..8,855 | e, 327 | o | e | e | e 0 | v 8,855 | ovovvrverenins | oo (V1 I 275 |12/15/2029
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029...........cccovvvnnee 06/15/2013| MBS Paydown 0.538274929....... | ccccovvernernerierines | vevrireineinn 5,908 | .coovvrirenns 5,908 5,908 | ........ 218 [ e e | e |0 | e 5,908 | ...corrererres | e (V1 I 220 |12/15/2029
10330J) AD 0|BOYD GAMING A REV L+350 12/17/2015... 03/28/2013| Paydown 100.0... 72,072 | 83,511 [ 86,919 [ [ e 0T [ | e TAOT [ | s | e [ 0 . [12/17/2015
10330 AD 0|BOYD GAMING A REV L+350 12/17/2015 .| 04/05/2013| Paydown 100. 144,144 0 . |12117/2015
10330 AD 0[BOYD GAMING A REV L+350 12/17/2015... 04/12/2013| Paydown 100.0.......cccoevemeernreenne | cevernerrrmninenneninnee | eeverrnneeee 72,072 | i 72,072 | 83,511 | 086,919 | s | eeeeeeee8,572 [ | ereeeene8,572 [ s [ v 144,144 | i | 0 . | 1211712015
10330J) AD 0|BOYD GAMING A REV L+350 12/17/2015................ 04/19/2013| Paydown 100.0.........vvrvrreernins [ orererrnnininnrsniinnn | eevveereniees 36,036 | .oovirrern36,036 | v 31,756 | 33,460 | i | 03,286 | i | 03,286 | i [ 0000 36,036 [ s [ (01 O 1211712015
10330 AD 0|BOYD GAMING A REV L+350 12/17/2015................ 05/03/2013| Paydown 100.0........ccuevvrerereeins | vorernerrsrinerieninne | cerneesneenns 36,036 | ..oooerrrne36,036 | v 31,756 [ 33,480 [ i | 3,288 [ | 3,286 [ e 36,036 | ..oovrrerinnnns [ e (V1 IR 12/17/2015
10330J AD 0[BOYD GAMING A REV L+350 12/17/2015................ 05/10/2013| Paydown 100.0..........ovvverenreines | voverneiresiineiineniiens | cornneiinninns 72,072 | oo 72,072 | 83,511 [ 086,919 [ s | creeeeen8,572 [ | 8,572 [ 72,072 | oo | e (V1 I 12/17/2015
10330 AD 0[BOYD GAMING A REV L+350 12/17/2015................ 05/17/2013| Paydown 100.0........couevvrrereeine | vovernermernnerinenirene | cerneeineenns 72,072 | oo 72,072 | 83,511 [ 86,919 | s | e 8,572 [ | 8,572 [ 72,072 | oo | e (V1 I 12/17/2015
10330 AD 0[BOYD GAMING A REV L+350 12/17/2015................ 05/24/2013| Paydown 100.0.......coevvrerereeinns | covernerrerinerineniens | ceneeiineinns 72,072 | oo 72,072 | 83,511 [ 086,919 [ s | 8,572 [ | 8,572 [ 72,072 | oo | e (V1 IR 12/17/2015
10330 AD 0[BOYD GAMING A REV L+350 12/17/2015................ 06/07/2013| Paydown 100.0........c.evvrereriries | vorerreeerinnrireniene | v 36,036 | ..cccoeerrne36,036 | i 31,963 [ 33,584 | i | 3127 [ | 3127 [ 36,036 | ..oocvveriennns [ e (V1 I 12/17/2015
10330 AD 0[BOYD GAMING A REV L+350 12/17/2015... 06/14/2013| Paydown 100.0........ccceverrrrmreens | oerereerrnenseeisennns | evvverieees 108,108 | ............108,108 | ..............95,888 | ........... 100,753 | cooovrvvrreriens | eeeenn,382 | s [ 9,382 | i | e 108,108 | ..ooovvevrereens [ eoree 0 12/17/2015
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039. .| 04/15/2013| MBS Paydown 0.983181055.. 8,234 8,234 8,234 0 11/15/2039
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039 05/15/2013| MBS Paydown 0.982144322 8,294 8,294 8,294 | oo | 0 11/15/2039| 1FE......
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039.................. 06/15/2013| MBS Paydown 0.981100131....... | cceceeveerervrmerrneirnes | cerrvrrrnennn8,354 | 8,354 | 8,357 [ 8,351 | s | 0 [ | 0 [ 8,354 | .o | e 0 11/15/2039| 1FE......
12479K  AA  0|CAUTO 2012-1A A ABS 4.70 07/01/2042.................. 04/15/2013| MBS Paydown 0.989493617....... | ccccovvvrvverrerernes | vevvvreneeendh T4 | e T4 | e TA8 |l TAT | e | 0 e | e 0 [ 4749 | [ 0 | v 73 | 07/15/2042| 1FE......
12479K  AA  0|CAUTO 2012-1A A ABS 4.70 07/01/2042.................. 05/15/2013| MBS Paydown 0.988302128....... | ccccoovevverrerirecenee | vevrvvrirneneedh 766 | o766 [ o765 [ 764 | s | 0 i | i 0 [ 4766 | v [ s 0 | e 92 | 07/15/2042| 1FE......
12479K  AA  0|CAUTO 2012-1A A ABS 4.70 07/01/2042.................. 06/15/2013| MBS Paydown 0.987102128....... [ .cccovvevrerncrerinn [ corveerereeenih, 800 | i 4,800 | o799 | e 799 | s | 0 s [0 | i 4,800 | oo [ s (V1 I 113 [07/15/2042| 1FE......
12479L  AA 8| CAI2012-1A A ABS 3.47 10/25/2027..........ccovvverrrnnes . | 04/25/2013| MBS Paydown 0.95..........ccoceee | corrvrmrrmerrererneeinns | verererenenn33,333 | 133,333 | 033,326 | 033,327 | s | e 0 i | e 0 s 33,333 | oo | o (VN 386 |10/25/2027| 1FE......
12479L  AA 8| CAI2012-1A A ABS 3.47 10/25/2027.........cccnvverrrnnes . | 05/25/2013| MBS Paydown 0.941666667 ....... | ....cocrvrvrererneerans | wervnerrnennn33,333 | 133,333 | 033,326 | 033,327 | s | e [ | e [ 33,333 | oo | (1 - 482 [10/25/2027| 1FE......
12479L  AA 8| CAI 2012-1A A ABS 3.47 10/25/2027..........ovcrvvrrrnns . 1 06/25/2013| MBS Paydown 0.933333333....... | ccccoervvrrrerrnriinns | vrreerrerennn33,333 | 1iii00n33,333 | iiii00033,326 | 033,327 | s | e [ | e [ 33,333 | v [ 0 10/25/2027| 1FE......
12479L AC  4|CAI2013-1A A ABS 3.35 03/27/2028.... . | 04/25/2013| MBS Paydown 0.991666667 50,000 | .eoovverrriren [ 0 03/27/2028| 1FE......
12479L AC  4|CAI 2013-1A A ABS 3.35 03/27/2028, .| 05/25/2013| MBS Paydown 0.983333333.. 50,000 0 03/27/2028
12479L AC  4|CAI2013-1A A ABS 3.35 03/27/2028.... . | 06/25/2013| MBS Paydown 0.975 50,000 | .oovvervrirens [ 0 03/27/2028
12489W EL  4|CBASS 2002-CB1 B1 SUB FLT 08/25/30.................. 04/25/2013| MBS Paydown 0.834099485....... | ..ccoveervrvmernernnes | vervvrrrneeen8,851 | 8,851 [ i 5677 [ 05,835 | s | s T3 i | i 73 i 6,451 | oo | s (V1 IOV 71 1 08/25/2030
12489W EL  4|CBASS 2002-CB1 B1 SUB FLT 08/25/30...........c00n.. 05/25/2013| MBS Paydown 0.828294582....... [ ..ccovverirnvreinne | corvrreriencndh, 760 | o760 | o189 | i cn,306 | e | e85 e [ i85 | 4760 | v [ (1 I 66 |08/25/2030
12489W EL  4|CBASS 2002-CB1 B1 SUB FLT 08/25/30.................. 06/25/2013| MBS Paydown 0.823775713....... | ceceevevrnermenrneennee | vervnrrinnenen3, 708 | 3,705 | 8,261 [ 3,352 | s | s [ | o8 [ 3,705 | oo | e 0 | e 61 | 08/25/2030
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1248MB  AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37............. | ... 04/25/2013| MBS Paydown 0.002540449....... | ..ccoovrmernerirneenns | coverirenns 182,088 | ...cccoouee. 182,088 | ..coovvnee 177,856 | coovereeene 117,722 | e | e 64,365 | ..oorvrcreriins | e 64,365 | ..oorvrrrenis | e 182,088 | .oovvvvveiens | e 0 02/25/2037| 1FM.....
1248MB AG 0| CBASS 2007-CB2 A2A SEQ 5.891 02/25/37.......c.co0. | .. 05/25/2013| MBS Paydown 0.0..........cccveviire [ eorermmmerenneirerinne | covriieins 135,180 135,180 | .ovvvenee 132,038 | .ovoeererne87,396 | oo | s AT784 | oo | e AT784 | oo | v 135,180 | .cvovvvcvvriiens [ e 0 02/25/2037| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. . | 04/20/2013| MBS Paydown 0.346916328.. 2,598 2,516 6 2,598 0 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. 05/20/2013| MBS Paydown 0.343767403....... | .cccoevirvrvnrerinns | ceverennenn22,042 | i 22,042 | e 21,602 | oo 13,560 | o | i 51 | e [ e 51 22,042 | .o | e 0 06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 06/20/2013| MBS Paydown 0.343374219....... | ccccovvvvmreverirernnne | wevverirencee LTT6 | e LTT6 | s 1,740 - T (1 I 1TT6 | v [ e 0 | v 27 | 06/20/2036| 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... | ... 06/20/2013| Pass-Through LOSS.........c.ceveeres | covvenermeeenenineenne | sevvensinerineeineenens | vevnererneenennen 47 | i 957 [ 1oeereeeneerserinnins | ceerrenienenenns | e | e (V1 SOOI PUOTORTORRTURUOOT VPRI PO 0 | v 15 |06/20/2036( 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ... 04/25/2013| MBS Paydown 0.808814216....... [ ..ccovvrvervrvrererinnns | corvrerrenns 231,533 | oo 231,533 | oo 203,170 | c.ovvreven 239,730 [ .ovvervrrvcirene | e 4153 | o | e 4153 | o | e 244539 | .o | e 0 e 4,671 |01/25/2037| 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ... 04/25/2013| Pass-Through LOSS...........eeveerer | covereermermenineenee | seerneninerineniiesenens | conveessenenns 38,603 | ..ovrerneens 33,874 | oo s | v | o (V1 I 38,603 | ..ovvrreriennns [ e (VN I 779 |01/25/2037( 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ..... 04/30/2013| BoOk Valug AQJUSIMENL...........coo. | coverrerrrierineiiees | cereirsneiinsisesieees [ e | oversessesssessnsins | ceeees 10,127,116 [ .o | e [ e (VI PRI ISP (303,089) | ..voocvvrrirens | e (V1 I 01/25/2037| 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ... 05/25/2013| MBS Paydown 0.791964486....... | ....ccoorvevrerernrenns | crvverirenes 207,720 | ..o 207,720 | .ococveneee 182,275 | coovvvene 205,980 | ..ovvererirriiiins | e 1,529 [ v | e 1,529 [ 207,720 | oo [ 0 5,239 |01/25/2037| 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ... 05/25/2013| Pass-Through LOSS........cccucveeres | covereremernerineinee | seernseisersssiesenens | conveesseeenns 24385 | ..o 21,398 | oo [ | e | e (V1 I 24,385 | ..o | e (V1 I 615 |01/25/2037( 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ... 05/31/2013| Book Value AdJUSMENL...........cc... | coveereeeriniiieriens | crvrrriininnineiienes [ e | v | s 10,127,116 227,076 | .ovvverierinns [ 0 01/25/2037| 1FM.....
12543X AD 8 |CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37.. .| 06/25/2013| MBS Paydown 0.770818465.. .258,500 251,084 0 01/25/2037| 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ..... 06/25/2013| Pass-Through Loss 40,202 | ..ooovvvereins | e 0 01/25/2037| 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ... 06/30/2013| Book Value AQIUSIMENL.........ccovs [ overrrrernririernnes [ ervsrieniieinneienn | e | e | o 10,127,116 [ oo | e [ e (V] I (40,202) [ ..ovvvvvrererrires | e (01 O 01/25/2037| 1FM.....
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 03/31/2013| BOOk Valug AQJUSMENL.........cuvvs | corermerenrrnenieririee | ceernemiserineriiesinees [ cerneminsessssinsssnenes | eveesneessessnssssssn | oesssnessesssseesssssns | sessnessessnenss | evsiessnsesnessnee | oeee (V1 I 144 | o | e (V1 IR 09/25/2037| 1FM.....
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 04/25/2013| MBS Paydown 0.493118353....... | ceveeevvrrineineriens | coneeineenas 35,710 | coverrrens 35,710 | covererens 23,212 | oo 25,955 | .ovvorerieriinns | s 10,602 | oo | s 10,602 | .ovovriiirnn 38,625 | ..o [ e (V1 I 667 |09/25/2037(1FM.....
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 04/25/2013| Pass-Through LOSS............cvereres | covreenernerineninneeinns | vevvnerinerieneneeinns | cveneesesinns 2,915 | v 1,895 [ oo [ v | e [ e (V1 SUOOROOTOSPORN PTOPPORPTORPTORRPOOROTR VPRSPPI OO 0 | s 54 109/25/2037| 1FM.....
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 04/30/2013| BOOk Valug AQJUSEMENL..........cvv. | coverrrrererrnerierinee | seerreeinnisersesinees [ cenesineesnesisssnenes | eoerssesessessssssneesns | cevneens 1,682,768 | ...coouvvecricnes | cevrreineriienins [ e (V1 I (31,142) [ oo [ (V1 IR 09/25/2037| 1FM.....
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 05/25/2013| MBS Paydown 0.48631209......... | ccceerveeirnirirerirens | e 18,802 | .ovovvrrene 18,802 | oo 12,221 | v 22,868 | ..o | e 5,031 | oo | e 5,031 | oo 34,031 | .o [ e 0 09/25/2037| 1FM.....
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 05/25/2013| Pass-Through LOSS........cccucveerer | vovernerennernenineninnee | weermerinsernernenennees | eonernnenen 19,229 | 9,899 | it | cevvverieniineens [ crvverineineninnee [ e 0 [ eereeeerieiens | eeeveeeeeseesessesees | eeerensesneinns | e 0 09/25/2037| 1FM.....
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37 .105/31/2013| Book Value Adjustment.. 0 10,340 0 . [09/25/2037{ 1FM.....
12544B AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 06/25/2013| MBS Paydown 0.481967743....... [ .cccoovvervvrveverinn | vervenieeeren 1,722 | 21,722 | i 14119 14596 | e | e 11,516 | oo | v 11,516 21,722 | o [ 0 09/25/2037| 1FM.....
12544B  AE  3|CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 06/30/2013| BOOk Valug AQJUSMENL..........cvv. | coverrrerneireciieeinee | ceirnerinsiseiiiesieees [ eeneeineiesinsinenes | eeeseesesesssssinnien | cevneens 1,682,768 [ ... | cevineiseiiienins [ e (V1 I 2514 | oo | s (V1 I 09/25/2037| 1FM.....
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020..........ccovreereerrene | cevee 04/15/2013| MBS Paydown 0.397292812....... | ccccovrvrerierenrinns | crverienns 121,072 | oo 121,072 | v 121,148 | v 95,780 | ..oocverreririnns [ e | e (V1 PRI ISR 121,072 | oo | e 0 3,652 |08/15/2020( 1AM.....
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020..........cverererermrrene | conee 05/15/2013| MBS Paydown 0.388825299....... | .cccvvverrrnerirenirnns | corneriieennd 89,248 | ..oovvvnnes 89,248 | ..o, 89,303 | oo 70,604 | ..o [ e | e (V1 I 89,248 | ..o [ e 0 3,365 |08/15/2020( 1AM.....
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020...........ccocoevrveriene | o 06/15/2013| MBS Paydown 0.375006608....... [ ....ccoruveerrrrerernnes | corvrireenns 145,649 | ........... 145,649 | ............ 145740 | oo 115,223 | oo | s | e (V1 ORI ISP 145,649 | oo | e (V1 I 6,591 | 08/15/2020| 1AM.....
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02/25/2030..........ccccne. | cevee 04/25/2013| MBS Paydown 0.342913784....... | ccccvveevrrnerircrirens | e 41,801 | oo 41,801 | oo 42,794 | oo 42,407 | oo | v (82) [ vorvereerereens | v (23] [ 41,801 [ oo [ [V IO 864 |02/25/2030( 2FM.....
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02/25/2030..........cccceve. | e 05/25/2013| MBS Paydown 0.331464785....... [ ..ccocovivevererinns | veverernnnen81,286 | ciiiiii81,286 | oo i82,742 | 2,176 | s | v [RI5X) ) I IO (RISX) ) I 61,286 | ..oocvverinnrns [ e (V1 I 1,583 | 02/25/2030| 2FM.....
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02/25/2030..........cccccvver | vovee 06/25/2013| MBS Paydown 0.324885661....... | ..c.cvvevvrvvrrverrens | cevvrernnnn35,218 | 000 35,218 | 1ii00036,054 | 035,729 | e | v ((PZ20) 1 SRR [N (120) [ v | ervereennnnn35,218 | o [ 0 e 1,092 | 02/25/2030| 2FM.....
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037.... 04/25/2013| MBS Paydown 0.826265689 347 |..... 347 | | 214,220 [ [ e 0 10/25/2037| 1FM.....
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037 .1 05/25/2013| MBS Paydown 0.803692742.. 408 |..... 408 0 10/25/2037| 1FM.....
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037.... 06/25/2013| MBS Paydown 0.773227318 734 | ... 734 251,162 | .o | e 0 10/25/2037| 1FM.....
125634 AC  9|CLIF 2011-2A ABS 4.94 10/18/2026..........cocovvervvernee | cevee 04/18/2013| MBS Paydown 0.851768632 ] 2 I 84,581 | ..oovvverieris [ e 0 10/18/2026| 1FE......
125634 AC  9|CLIF 2011-2A ABS 4.94 10/18/2026............cccomvrvruns | verer 05/18/2013| MBS Paydown 0.843527112 T L0 82,415 | v [ s 0 10/18/2026| 1FE......
125634 AC  9|CLIF 2011-2A ABS 4.94 10/18/2026..........c.ovverevrrnee | cevee 06/18/2013| MBS Paydown 0.834997552 U L2 85,296 | ..ovvvrrreni | e 0 10/18/2026| 1FE......
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125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027.......cccrvvernecn. 04/18/2013| MBS Paydown 0.904465678....... | .cccoocvernrenernernnee | covvrrirneenn 37,043 | 37,043 | 37,088 | oiii0037,039 | s | 0 e | v 0 [ [ 37,043 | s | s 06/18/2027| 1FE......
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027... 05/18/2013| MBS Paydown 0.895558544....... [ ..ccovevervvrvererinne | vervrerneren 35,629 | 35,629 | i 35,624 | coiiii0n35,624 | oo | 0 e [0 | | 035,629 [ | e 06/18/2027| 1FE......
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027.. .106/18/2013| MBS Paydown 0.886243199....... | .ccccovevrverrerrneernne | vevrerrneene 37,261 | 37,261 | 037,257 | 087,257 | s | cvvviineinenn0 [ 06/18/2027
125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028 04/18/2013| MBS Paydown 0.991666667....... | ..cccocovererrrererinne | vervvrrneerend 1,667 | i 1,667 | o 1,661 | 1,661 | i | 0 s [0 | | vvrencnd1,867 [ s | e 03/18/2028| 1FE......
125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028.............ccecunvrenes 05/18/2013| MBS Paydown 0.983333333....... | ccccoovrevrrverrerrnee | cevvrrenececd 1,667 | i 81,667 | i 41,661 | 1,861 | s | a0 [ | 0 [ [ eviieeend1,667 | s | s 03/18/2028| 1FE......
125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028............coovvererenes 06/18/2013| MBS Paydown 0.975........ccccceene | covernerermermeninneennee | eevvrerrneeecd 1,667 | 1,667 | i 81,661 | 81,881 | s | 0 [ | iDL [ vvieeece1,867 | s | e | e | s 311 |03/18/2028| 1FE......
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2............. 04/25/2013| MBS Paydown 0.380496645....... [ ...coorvrvvrnrrerinn | corrverennnenn2,365 | viiiiininnnnn2,035 | v 1,364 | i 1,908 | i | v | | v | [ 2,831 [ | v [0 | s 39 [02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2............. 04/25/2013| Pass-Through LOSS...........ccveerer | vovrrerernernerireninee | veemreinnernerneneinens | eevnernneenneneee T8 [ i B34 [ i | v [ cevenineennnnnes | overnenneennens | o0 [ [ | | s (466) | ..........(466) | ...ceernee. 15 |02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2............. 04/30/2013| Book Value AdIUSIMENL..........ccco. [ corererrrereiniirernns [ cerireirerneirenninens | e | v | verneenene@D8,31 1 | v | erverivrneiieninns | vevverneereninennne | veevnneneneen0 | e [ evvineenenne(3,297) [ | e 3,297 | 03,297 | i 02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2............. 05/25/2013| MBS Paydown 0.37649488......... | .cccocvvrriverrnrrnne | vervirirneeenni 2,885 | 2,685 [ i 1,800 [ 2,897 | s | e [ | i [ [ 2702 | e e | e | s 64 |02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2............. 05/25/2013| Pass-Through LOSS........cccueveeres | coverreemerrnenienines | seemnnnnnrneninenennens | eevmsennenneen 317 [ iiiiiiiiiiniB83 [ i | e | erveninenineines [ eoveensenneennens | vevrneenneninnen0 [ 02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2.... 05/31/2013| Book Value Adjustment 02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2 .| 06/25/2013| MBS Paydown 0.36983371 02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2.... 06/25/2013| Pass-Through Loss 02/25/2037| 1FM.....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2............. 06/30/2013| Book Valug AQJUSIMENL..........coov. | coveerrivreriiriieriees | eeirenrinniiniienienns | eevnrenesssnsiensnnnes [ | eerrnneersn 258,371 ot | eriverinseinseinns v | coevveninnninnn0 [ 02/25/2037| 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37. 04/25/2013| MBS Paydown 0.612563216....... | ccccovevvrrverrncernes | eeererneenn26,213 | o 24196 | oo 18,795 | covvvrvrns 34,553 | oo | errrnerrnnnB08 | s [ 805 | 04/25/2037| 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37. 04/25/2013| Pass-Through LOSS...........evveves | vovevrieeninernneines | seenneineisssiiesinens | conseesenninns 20,304 | oo, A5,772 | coveeeveniieeineeines | errneenneisniiens s | oeesnsnnsiinns | eevnneinseinnnens0 | oo 04/25/2037| 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37. 04/30/2013| Book Value AQJUSIMENL...........cvv. | covevrrreenrrirerierirnee | ceerrrrinniserineninees [ ceerieesnsssnssnenes | e | coveeens 2,412,757 | oo [ v | evvnseinenienn0 v | evrreeennn(62,886) | oo [ e | e [, 04/25/2037| 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37. 05/25/2013| MBS Paydown 0.605296304....... | ..ccocvervrenerneeernes | eevnnrnneenn2l,201 | iiieiceni27,201 | 21,130 | 28,213 | s | e 789 [ | e 789 i [ i 27,822 | s | e | e | 652 |04/25/2037( 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37. 05/25/2013| Pass-Through LOSS...........cccuverer | coreererinnrnerirenennes | evennnenennernnneinens | covnernenneend, 133 [ i 1,095 [ i | e [ ervereneenennes [ | cvevvsrineninen0 [ [ ovieennd8712 | i | e | e | s 219 |04/25/2037( 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37. 05/31/2013| Book Valug AQJUSIMENL..........covv. | coverrerrrnrrreriirinee | veernrriserinenieninens | cenneinenssnsinenenes [ eonseeneessssinennenn | eeonneen 12787 | it | erverineennnnnes [ | cverrneenneninnen0 [ [ 38,559 | e | v | e | s 04/25/2037| 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37.. . | 06/25/2013| MBS Paydown 0.591752754.. 04/25/2037| 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37. 06/25/2013| Pass-Through Loss. - ..19,779 A5,364 | oo | e [ | e |0 | | e 18,867 | [ [0 [ 569 |04/25/2037(1FM.....
12629H AA 6| CSAMF 3A A1 CLO FLT 09/01/2015 FB........covvurnvcn. 06/01/2013| MBS Paydown 0.0.........cccoovvenees | vovvreererineineiinns 1,665,296 | ......... 1,665,296 | ......... 1,623,664 | ........ 1,639,113 [ oo | 000 38,757 [ | 038,757 [ | 0000000 1,665,296 [ oo e | e | e 7,435 |09/01/2015| 1FE......
126410 LN  7|CSX TRANSPORTAION 8.375 10/15/2014.............. 04/15/2013| Sinking Fund Redemption 100.0. | ......ccveverevenrenns | crvverirnnns 391,598 | ............ 391,598 | .ccovrnee 392,462 | ............ 391,870 [ .oovvververrnens | vvrirereen(B) e [ e (B1) | e 10/15/2014| 1FE......
12641P  AJ 3 |CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35. 04/26/2013| MBS Paydown 0.938236453....... | .cccovvvrerrerersernns | crrverirenns 724,738 | oo (2K — 724738 | .o 722,905 | ..vvvvcrrerrnees | vvrenereenn(B81) e [ e (81) | e, 10/26/2035| 1FM.....
12641P  AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35. 05/26/2013| MBS Paydown 0.902419124....... [ .ccovvvivrveneererinns | cvvrireenns 709,601 | ..oocvnnee. 709,601 | ..cocvenee 709,601 | ..oooceee. 707,807 | oo | vrrrnereeen(12) e [ errrinececn(12) | e, 10/26/2035| 1FM.....
12641P  AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35. 06/26/2013| MBS Paydown 0.867350224....... | ..ccovvvvevererenennns | crveriennd 694,774 | ............ 694,774 | ............ 694,774 | ............ 693,017 [ oo | e 113 | [ e 113 | 10/26/2035| 1FM.....
12641P AX 2 |CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... 04/26/2013| MBS Paydown 0.831013836....... | ..ccovvvrerrerenernns | cererirenes 202,717 | oo 202,717 | cooverenee 202,979 | .o 194,080 | .ooovvvvvrvnerens | e T84T | s | v 7,841 | 11/26/2035| 1FM.....
12641P  AX 2 |CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... 05/26/2013| MBS Paydown 0.794340473....... [ ccccovvverrvrnrrerinnes | cvvrivnenns 195,041 | .oovrenee 195,041 | oo 195,293 | oo 186,731 11/26/2035| 1FM.....
12641P  AX 2 |CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35... 06/26/2013| MBS Paydown 0.754431104.. 212,251 .203,208 11/26/2035| 1FM.....
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35 . | 04/26/2013| Pass-Through Loss.... 11/26/2035| 1FM.....
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35.... 04/30/2013| Book Value Adjustment.. 11/26/2035| 1FM.....
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... 05/31/2013| Book Value Adjustment............... 11/26/2035| 1FM.....
12641P  BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... 06/26/2013| Pass-Through LoSS..........cc..ceern. 11/26/2035| 1FM.....
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... 06/30/2013| Book Value Adjustment............... 11/26/2035| 1FM.....
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12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 04/26/2013| MBS Paydown 0.06583783 7,501 IO 0 04/26/2036| 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 05/26/2013| MBS Paydown 0.06104729 8,404 | .o | 0 04/26/2036( 1FM.....
12641P  CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 06/26/2013| MBS Paydown 0.051953919 N .15, . , . \ 1952 [ oveeeereeenees | e 584 [ 584 |.. 15,952 IO 0 04/26/2036| 1FM.....
12641P CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 04/26/2013| Pass-Through LOSS...........ccc....... X IO 0 0 | 04/26/2036| 1FM.....
12641P CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 05/26/2013| Pass-Through LosS...........ccc....... , OO 0 | s 42 |04/26/2036| 1FM.....
12641P CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 06/26/2013| Pass-Through LOSS...........ccc..uu.. , v | 0 | v 31 |04/26/2036| 1FM.....
12641P CP  7|CSMC 2009-6R 10A4 SUB SSUP CSTR 10/26/35.... | ..... 04/26/2013| MBS Paydown 0.2150257........... [ ceccrvrrvevrvrsererienes | cvrvrrern.646,659 | ............046,659 | ...........215,992 | ... 484,301 | oo | 00 193,256 | oo [ 0000 193,256 | v | v, 646,659 IO I 0 e 6,561 | 10/26/2035| 1FM.....
12641P CP  7|CSMC 2009-6R 10A4 SUB SSUP CSTR 10/26/35.... | ..... 05/26/2013| MBS Paydown 0.0.............. e . . . . . . . | e | 203,414 IO 0 2,577 |10/26/2035| 1FM.....
12641P CQ  5|CSMC 2009-6R 10A5 SUB SSUP CSTR 10/26/35.... | ..... 05/26/2013| MBS Paydown 0.593389643....... | ..ccovvernerinrineians | cereerirenes 209,811 | oo 209,811 | coovocivrns 58,642 | ..o, 141,527 | oo | v 78,450 | coovvvrevrevirnes | v 78,450 | .oovrvcrirnens . 209,811 IO 0 2,658 |10/26/2035| 1FM.....
12641P CQ  5|CSMC 2009-6R 10A5 SUB SSUP CSTR 10/26/35.... | ..... 06/26/2013| MBS Paydown 0.0.........ccouvervrene | ovrermrvirerienirnnninns | cveverienns 306,189 | .coovucn. 306,189 | ..covveurenas 85,580 | ...coooce. 206,538 | ...ovvvrrireriienes | s 126,506 | ...oovervvievrins | e 126,506 | ....cvvovrrene . 306,189 OO (V1 I 4,685 | 10/26/2035| 1FM.....
12641P CR  3|CSMC 2009-6R 10A6 MEZ SSUP CSTR 10/26/35.... | ..... 06/26/2013| MBS Paydown 0.72733832......... 140,693 | ..o 31,655 | i 83,771 | | s 63,633 | oo | e 63,633 | .oovreverreeins | s 140,693 OO (V1 I 2,153 | 10/26/2035| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 04/26/2013| MBS Paydown 0.592170665 142,800 133 |..... 133 [ | s 142,800 IO I 0 2,616 |01/26/2036| 1FM.....
12641P CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 05/26/2013| MBS Paydown 0.55648455 ..533,601 122 .. 533,601 0 . 12,219 | 01/26/2036| 1FM.....
12641P  CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... |..... 06/26/2013| MBS Paydown 0.519610563 551,363 | ...........551,363 | ..oe0eeii 550,011 [ oo | e 1,075 | oo | v 1,075 | e [ v 551,363 IO 0 . 15,153 | 01/26/2036| 1FM.....
12641P  CZ 5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 04/26/2013| MBS Paydown 0.833190629....... [ .ccovvrvrvrvenerverinnes | wrvernns 1,440,060 | ......... 1,440,060 733 |..... 733 | oo | v 1,440,060 IS 0 23,946 |04/26/2035| 1FM.....
12641P CZ 5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 05/26/2013| MBS Paydown 0.801211147....... | cccvevevrnerreeenennns | crrveriennd 656,827 | ....oocc.. 656,827 | ............ 655,573 | ...ccoovne 654,572 | ..ovvvverrerinenn | 360 | i [ 360 | e | s 656,827 OO 0 . 13,659 | 04/26/2035| 1FM.....
12641P CZ 5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 06/26/2013| MBS Paydown 0.769906986....... | .....cccccvevererinrians | crverinnd 642,956 | ............ 642,956 | ............ 641,729 | ... 640,749 | ..ovvvvvvvivees | v 1,215 | i | e 1,215 [ [ 642,956 IO 0. 16,049 | 04/26/2035| 1FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 04/26/2013| MBS Paydown 0.562367338....... [ ..cccoovurvvrvrrerinn | crerennnn 246,259 | i 246,259 | .......... 245,896 | ........... 245,276 | oo | v 15 | [ 15 | | 246,259 v | (V1 I 4,963 | 07/26/2037| 2FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 05/26/2013| MBS Paydown 0.54341606 ..207,141 207,141 0 07/26/2037| 2FM.....
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 06/26/2013| MBS Paydown 0.52276301......... | cccovvvevvrrenrrverrens | wvreennrnn 225,742 | e, 225,742 225,742 IO I (V1 I 6,806 | 07/26/2037| 2FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ...........ccoves | vever 04/26/2013| Pass-Through LOSS........ccevereres | coverervmerinerineinee | seerssrisersenieninens | coveesserenns 40,795 | .o 31,889 | s | e | e (B04) [ | e (B04) [ s [ 40,795 | s | (40,795) | e (40,795) | ........... 822 |07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .........c..ccoee. | vover 04/30/2013| Book Value AQJUSIMENL..........ccou. | covevrienrinerieriins | ceirnnrinssiieeiiesinens | cevseiseninnsiennnenes [ | eerrnnnense 136,816 | oviieiiecinnins | v [ | o0 [ [ ieireeend(81,590) | v | 0000.81,590 | oo 81,590 |.correrinns 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........cconee | vevee 05/26/2013| Pass-Through LOSS...........eeveerer | coveereernerineninnenee | sevrnrinersesienenens | coveesnenin 72,872 | oo 56,927 | oo [ | eeeeeed(1,078) [ e [ v (1,078) [ s | e 72,872 [ s | (72,872) | (72,872) | ........ 1,836 |07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037. N 05/31/2013| Book Value AdJUSMENL..........ccco. [ coveerrrerernrirernne [ e | e | e | eonneenen 136,816 | o | v | e [ verveneinnenen0 | e [ eoreieeecnd(32,077) [ | 20032,077 | e 32,077 | oo 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037. v [ 06/26/2013| Pass-Through Loss . ceerrenneen Q4,869 | e | | e (1,793) e . | (121,186) | ...(121,186) | ... 07/26/2037| 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........ccouee | vever 06/30/2013| BoOk Valug AQJUSIMENL...........ce. | covreerrrrerierireernne | vevivrreriierineesens | ceeneessessnsnessnnes | e | oovenerins 136,816 | oooucevnrvveries [ e | e (VI PRI ISR (121,186) | ovvvvcververrens | e 121,186 | ..... 121,186 | oo 07/26/2037| 1FM.....
12641Q AN 2 [CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 04/26/2013| MBS Paydown 0.812199544....... [ .ccooovivvvircrinn | crveeen 411,662 | ... 411,662 | ... 411,662 | ........... 410,674 | oo [ e B1 [ [ v B1 [ | e 411,662 OO IO 0 11/26/2035| 1FM.....
12641Q AN 2|{CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 05/26/2013| MBS Paydown 0.795608989....... | ...cccoouvvvrrerinn | crverenn211,530 | .........211,530 | ...........211,530 | oo 211,022 [ v | e AT | e | e AT [ [ e 211,530 IO 0 11/26/2035| 1FM.....
12641Q AN 2 [CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 06/26/2013| MBS Paydown 0.779668382 ...202,755 825 | ... 203,243 IO 0 11/26/2035| 1FM.....
12641Q AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.............. | ..... 04/26/2013| Pass-Through LOSS..........cccvveves | corveenrvnninernerinnns | evvvenvenninenveninens | coverrnneen2LTTT 18,635 [ s | e | 00000 20,810 i | 020,810 [ s [ | e | oo 0 11/26/2035| 1FM.....
12641Q AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.... I 05/26/2013| Pass-Through LOSS.........c.cveerer | vovvereernerrnerernnenee | vevennrnerneninnennens | eovveennennen 13,1020 [ s 10,011 [ s | | v 12,526 | .o, I 0 11/26/2035| 1FM.....
12641Q AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............... | ..... 06/26/2013| Pass-Through LOSS...........ccoceeves | veverneernerinneineinens | eevvveiienns (43,614) [ covvrrne 12,226 | oo ,382 | s | s | s (G D — (43,614) IO 0 11/26/2035| 1FM.....
12641Q AW 2 |CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 04/26/2013| MBS Paydown 0.935828132....... | .cccovrvrererereneeinns | crvverirennd 635,925 | ........... 635,925 | ...........635,925 | ............ 634,711 0 I I TR IR 635,925 v | e 0 . 11,788 |09/26/2035| 1FM.....
12641Q AW 2 |CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 05/26/2013| MBS Paydown 0.909205108....... | .ccveererrerernennans | crverinennd 623,105 | ....oo.ccn. 623,105 | ...........623,105 | ............ 621,916 | oo | e 24 | e | e, 24 | o | s 623,105 OO 0 . 14,445 |09/26/2035| 1FM.....
12641Q AW 2| CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 06/26/2013| MBS Paydown 0.883119734....... [ cccovvverrvrnererinnn | corvrinnenad 610,522 | ............ 610,522 | ...........610,522 | ............ 609,356 967 |..... 967 | covvrvrrerinns | e 610,522 v | (V) 14,154 |09/26/2035| 1FM.....
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12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 04/26/2013| MBS Paydown 0.134459166 362,549 | ...........361,599 | ...oe0ii354,166 | oo [ e 1,206 [ [ e 1,206 [ | e 362,549 IO (V1 I 7,322 | 12/26/2036| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 05/26/2013| MBS Paydown 0.11974265 ..278,068 278,068 | ...cocoovvveres [ e 0 12/26/2036| 1FM.....
12641Q BC  5[CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 06/26/2013| MBS Paydown 0.109522003....... | .cccoveeeevrerrmeernee | wvrerenenn 193,119 | 193,119 | 192,613 | 188,654 | s | e 703 [ | e 703 [ [ v 193,119 IO 0 12/26/2036| 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36..........coocreve [ e 04/26/2013| MBS Paydown 0.427070678 6,763 v [ (1 I 101 {05/26/2036| 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36...........ccccouurs | vever 05/26/2013| MBS Paydown 0.423266995 9,129 IO I [V I 165 | 05/26/2036| 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36..........cccocorevee [ e 06/26/2013| MBS Paydown 0.420991363 5,462 05/26/2036( 1FM.....
12641Q BU  5[CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35... .| 06/26/2013| MBS Paydown 0.990510319 70,560 08/26/2035| 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36 ... | 04/26/2013| MBS Paydown 0.686959159 e . . . 49,749 01/26/2036| 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36........ccc.oce. | oee 04/26/2013| Pass-Through LOSS...........cuvveves | corereremrinerieeines | seernsrinnsisnsisnesinees | ceveessneesneeens 134 | s BB | cevoeererineninnienns [ e [ e | e (VI OO IO 01/26/2036| 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............co. | covee 04/30/2013| Book Value AdJUSIMENL..........ccce. | covverrrrerierinrinns | cevienrirerierinreiens | ceenreinessnsnesienes | e | v 279,183 | oo | e [ e (V1 I (29,348) 01/26/2036| 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36........cc.ocee | ovee 05/26/2013| MBS Paydown 0.601628123....... | ccccveeverenerrneriens | cereerneennsd 42,652 | oo 42,652 | oo LAY I— 30,595 | .ovrrierieriiens | e 11,926 | oo | s 11,926 | .o . 46,299 01/26/2036| 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36... .| 05/26/2013| Pass-THrough LOSS........c..cvrvreves | vorrerrernrerennninnins | cerneverisnserennnns | svnerrnnennnn 3848 | v 1,518 | s | e | e | veeee 01/26/2036( 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/3 .| 05/31/2013| Book Value AQJUSIMENL..........cccc. | covererereriierirerinis | cevrrrirerenineieninnis | ceveniverensnienenis | seererenserssnsneenns | verierenen 19,183 | o | e | e 01/26/2036| 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36... .| 06/26/2013| MBS Paydown 0.484901868 22,184 | ..... 01/26/2036| 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36............cc. | oee 06/26/2013| Pass-Through LOSS..........cvurvveres [ orervrnnrnrinnneninnns [ rerverernnnseinnins | v 33T | v 138 | | e | e | v 01/26/2036( 1FM.....
12641Q CD 2 |CSMC 2009-7R 10A3 MEZ CSTR 01/26/36........c...cre | vover 06/30/2013| BoOk Value AdJUSEMENL...........ccv. | covrverrrrerierineennne | revinerneriesineeens | ceeseessessnssessnnes | e | covesensn 279,183 | oo | e L N 01/26/2036| 1FM.....
12641Q CH  3|CSMC 2009-7R 11A1 SEQ EXCH 2/26/35.........cc.ceo. | e 04/26/2013| MBS Paydown 0.872389399....... | ccccovvvrrrrnrineinns | cvveerirnes 267,344 | ............ 267,344 | ............ 267,344 | ............ 266,937 | ..o | e 10 | o | s L[V . 267,344 02/26/2035| 1FM.....
12641Q CH  3|{CSMC 2009-7R 11A1 SEQ EXCH 2/26/35. e 05/26/2013| MBS Paydown 0.85363305 262,589 262,589 02/26/2035| 1FM.....
12641Q CH 3 |{CSMC 2009-7R 11A1 SEQ EXCH 2/26/35.........c.cccoe. [ veu 06/26/2013| MBS Paydown 0.83521046 ..257,916 257,916 02/26/2035( 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 04/26/2013| MBS Paydown 0.099428324 cverenn 142,633 | 142,633 | .. LA21A437 | | (1482 [ [ e (1452) [ i | i 142,633 01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 05/26/2013| MBS Paydown 0.083251986....... | ..cccvvvrererererneennns | wrvverienns 141,880 | cooovvreneee 141,880 | cooovvveneee 142,914 | v 120,796 | oo | v (1,831) [ oo | s (1,831) [ o | e 141,880 01/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 06/26/2013| MBS Paydown 0.072557641........ | ccccveeeneiemeineiirene | e 93,798 | ccovvvrnnnnn 93,798 | covvrirns 94,482 | ..vcoonnvn. 79,860 | ..oocververecirinns | e (1,336) [ .oovereerriinnns | e (1,336) [ oo . 93,798 01/26/2036| 1FM.....
12641Q CS  9|CSMC 2009-7R 12A5 MEZ 5.75 1/26/36..........ccccoovn. | vene 06/26/2013| Pass-Through LoSS..........cc.ccce... X BT | e | e | v (G141 T I (Y4 — 01/26/2036| 1FM.....
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 04/26/2013| MBS Paydown 0.361921783 262 | ... 262 75,107 06/26/2037| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 05/26/2013| MBS Paydown 0.348900086 255 | ... 255 69,885 06/26/2037| 1FM.....
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 06/26/2013| MBS Paydown 0.336530474 430 | ... 430 | o . 66,385 06/26/2037| 1FM.....
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 04/26/2013| MBS Paydown 0.315710235....... | cccoveeveririeneinnns 6 .6 LI [P 5 w0 [ (VI TR I 6 IO 0 0 | 04/26/2037| 1FM.....
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 05/26/2013| MBS Paydown 0.311550547....... | cccceveveerrnerirerirene | cernevinnennd 32,864 | oo 32,864 | ..ocoooneen. 29,251 | veiererrni29,380 | oo | e 3516 | oo | s 3,516 | .o . 32,864 OO [V IO 822 |04/26/2037( 1FM.....
12641Q DM 1[CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 06/26/2013| MBS Paydown 0.308417871 122,029 | cioeieen22,126 | e [ e 2,648 | oo [ e 2,648 24,750 IO (V1 I 743 | 04/26/2037| 1FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 04/26/2013| MBS Paydown 0.23231710 55,741 ...155,994 0 2,990 |02/26/2036| 2FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 05/26/2013| MBS Paydown 0.22780194 ....86,480 186,339 | 185,392 | i [ e, (X)) — . 86,480 IO 0 2,072 |02/26/2036| 2FM.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 06/26/2013| MBS Paydown 0.225570496....... | ...ocovrerrernrrrerinins | crvreereriens 42,739 | oo 42,739 | oo 42,670 (2,043) [ v | v (2,043) [ v . 42,739 IO (V1 I 1,229 |02/26/2036| 2FM.....
12641Q DW  9|CSMC 2009-7R 16A2 MEZ 5.75 2/26/36..........c.cccoues | vever 05/26/2013| Pass-Through LOSS............cvereres | covreenermenierenneeinns | vevvnsrreriesenensnnns | cveneesnsins 5,002 | coovrrirrinnn 4,056 | oo [ e | e (G221 — 02/26/2036| 1FM.....
12641Q DW  9|CSMC 2009-7R 16A2 MEZ 5.75 2/26/36..........cccconves | vever 05/31/2013| BOOk Valug AQJUSMENL..........cvv. | coverererriinerierinee | ceerneemnsineisissinees [ eernesississessessinenes | evessesesseesnsisensns | cesvnessnnes 32,315 | s [ e | e 02/26/2036| 1FM.....
12641Q DW  9|CSMC 2009-7R 16A2 MEZ 5.75 2/26/36... B 06/26/2013| Pass-Through LOSS...........cvvveres [ overnnrnnrnninenerinnns [ rernerennennnnnienns | evveenenenn 10,798 | i, 754 | i | v | crvvviinnnns (156) [ .ovvvvrrerrernene 02/26/2036( 1FM.....
12641Q DW  9|CSMC 2009-7R 16A2 MEZ 5.75 2/26/36..........ccccoove. | veree 06/30/2013| Book Value Adjustment.. 32,315 02/26/2036| 1FM.....
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12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 04/26/2013| MBS Paydown 0.931618615 20,779 | covveererren [ s 0 03/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 05/26/2013| MBS Paydown 0.92392342 16,160 [ .ovovvveviriens [ e 0 03/26/2037| 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 06/26/2013| MBS Paydown 0.907686939 34,007 | oo [ e 0 03/26/2037| 1FM.....
12641Q EK 4 [CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... | ..... 04/26/2013| MBS Paydown 0.926763141....... | cccoovvvvrrmerineernes | evvreernennn22,255 | 022,255 | iiii000022,255 | ciiiii00022,255 | s [ e [ (V1 I 22,255 | coovvreerenri | o 0 03/26/2037| 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... ] ..... 05/26/2013| MBS Paydown 0.91852155......... [ ccccovrvrrvrmererinnn | vervrereneee 17,307 | i 17,307 | v 17,307 | e 17,307 | i | e | e (V1 I 17,307 | oo | e 0 03/26/2037| 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... | ..... 06/26/2013| MBS Paydown 0.901132179....... | ceceverernevmerneeirnee | eervrnrnennn36,518 | 36,518 | 036,518 | o0 36,518 | s [ e [ e (V1 I 36,518 | ..o [ 0 03/26/2037| 1FM.....
12641Q  FK 3 |CSMC 2009-7R 3A2 SUB 6.00 9/26/37..........cccceurre | verer 04/26/2013| MBS Paydown 0.622992168 16,108 | .ovvvveverveirens [ e 0 09/26/2037| 1FM.....
12641Q FK 3 [CSMC 2009-7R 3A2 SUB 6.00 9/26/37..........cocvvveeee [ e 05/26/2013| MBS Paydown 0.582905509 13,883 [ .ooovveveirens [ o 0 09/26/2037| 1FM.....
12641Q  FK  3|CSMC 2009-7R 3A2 SUB 6.00 9/26/37..........cccceuwre | oenee 06/26/2013| MBS Paydown 0.538371598 15,423 | oo [ e 0 09/26/2037| 1FM.....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037..........cocc. | venee 04/26/2013| MBS Paydown 0.411054459....... | cccccovvvvrriverrnrrnns | vrvrrreneeee 37,763 | i 37,763 | i 37,043 | 036,821 | e | e (L4 [T I (L4 - 37,763 | oo [ 0 05/26/2037| 1FM.....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037.........coco. | corne 05/26/2013| MBS Paydown 0.397494501 275 |..... 275 | oo | s 218,410 | oo [ 0 05/26/2037| 1FM.....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037..........coc.. | vouce 06/26/2013| MBS Paydown 0.392597119....... | cevvevrernrvrmerverrens | eevrrirnnenn 78,882 | i 78,882 | et TT3TT | e 76,914 | s | v (116) [ v 78,882 | oo [ s 0 05/26/2037| 1FM.....
12642L AA 0| CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/37....... | ..... 04/26/2013| MBS Paydown 0.29337727 (3)] e 19,581 0 09/26/2037| 1FM.....
12642L AA  0|CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/37....... | ..... 05/26/2013| MBS Paydown 0.281838429 VTS 1 13,674 | oo [ 0 09/26/2037| 1FM.....
12642L  AA 0| CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/37....... | ..... 06/26/2013| MBS Paydown 0.267626741 , M ] e ()] - 16,841 | oo [ 0 09/26/2037| 1FM.....
12642N BQ 0| CSMC 2009-15R 3A1 SEQ SSNR CSTR 3/26/36...... | ..... 06/26/2013| MBS Paydown 0.946994122....... | ccccovvvrerrereneenns | crrverienns 323,548 | ............ 323,548 | ...cooonee. 312,224 | ............ 315,536 | ..ovveeriiiiens | e 7,019 | oo [ e 7,019 | oo | v 323,548 | ..o [ e 0 03/26/2036| 1FM.....
126650 AN  0|CVS CAREMARK 6.204 10/10/25..........cocovvremremrrnns | covee 04/10/2013| Sinking Fund Redemption 100.0. | .....ccoevvenvinrrrnns | corvririneinns 16,699 | .ovovrvrnc 16,699 | .ooovrrennns 17,079 | v 16,914 9)].enr ()] E— 16,699 | oo | oo 0 10/10/2025| 2FE......
126650 AN  0|CVS CAREMARK 6.204 10/10/25.........cocovvvevrrrerires | cevee 05/10/2013| Sinking Fund Redemption 100.0. | . ....16,785 16,785 | .vvvvveveirens [ o 0 10/10/2025| 2FE......
126650 AN  0|CVS CAREMARK 6.204 10/10/25.........coconvverererernes | cenee 06/10/2013| Sinking Fund Redemption 100.0. 16,872 16,872 0 10/10/2025| 2FE......
126650 AW  0|CVS CAREMARK 5.298 01/11/27......coovvvvereverrrerres | conee 04/10/2013| Sinking Fund Redemption 100.0. |. ...12,940 12,940 [ .o [ 0 01/11/2027| 2AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27......ccovvvrrvrererrrernes | cevee 05/10/2013| Sinking Fund Redemption 100.0. 12,997 12,997 [ oo | e 0 01/11/2027| 2AM.....
126650 AW  0|CVS CAREMARK 5.298 01/11/27.....cvvuvveienrirvinires [ s 06/10/2013| Sinking Fund Redemption 100.0. 13,055 13,055 [ .ovvvvrveiiens [ e 0 01/11/2027| 2AM.....
126650 BV 1|CVSPT TRUST 5.773 01/10/2033..........oevvovevervvincns | cenee 04/10/2013| Sinking Fund Redemption 100.0. 10,780 | covverrveerr 11,043 | 010,933 | oo [ cvverieniieenn(B) | e [ eenriieiieniinenn(B) | oo | e | e [ oo 0 01/10/2033| 2FE......
126650 BV 1|CVSPT TRUST 5.773 01/10/2033.......c.oevervvrrrreirncns | cenne 05/10/2013| Sinking Fund Redemption 100.0. | . ...10,737 10,737 | oo | e 0 01/10/2033| 2FE......
126650 BV 1|CVSPT TRUST 5.773 01/10/2033..........ooceovevrvrncns | conee 06/10/2013| Sinking Fund Redemption 100.0. | . ...10,789 21,569 | .o [ 0 01/10/2033| 2FE......
126650 BY  5|CVS CORP 5.926 01/10/2034..........coccoverermrrrerrncirnne | cenee 04/10/2013| Sinking Fund Redemption 100.0. 25773 | oo [ e 0 01/10/2034| 2AM.....
126650 BY 5|CVS CORP 5.926 01/10/2034..........cormrvvervrrerinrnns [ s 05/10/2013| Sinking Fund Redemption 100.0. 25,901 | oo [ 0 01/10/2034| 2AM.....
126650 BY  5|CVS CORP 5.926 01/10/2034...........ccoovrervrrrererncrnne | cevee 06/10/2013| Sinking Fund Redemption 100.0. 26,028 | oo | oo 0 01/10/2034| 2AM......
126670 AC 2| CWL 2005-10 AF3 SEQ 4.638 2/25/2036..........ccovee | e 04/25/2013| MBS Paydown 0.326321047 10,703 | oo [ e 0 02/25/2036| 2FM.....
126670 AC 2| CWL 2005-10 AF3 SEQ 4.638 2/25/2036.................. | ... 05/25/2013| MBS Paydown 0.32118567 11,625 0 02/25/2036 2FM.....
126670 AC 2| CWL 2005-10 AF3 SEQ 4.638 2/25/2036...........cccoves | vene 06/25/2013| MBS Paydown 0.318177434 6,810 | .coovvvrvrrens | e 0 02/25/2036| 2FM......
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ |..... 04/25/2013| MBS Paydown 0.905742729 1779 | e [ (01 I 30 |05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 04/25/2013| Pass-Through LOSS.........c.cevevees [ corerneneirnrnnrniienes [ revnvernrveinsnsnninnes | cevnrnennenenedhy 723 | v 723 | e | cvvniinnsnisiinns | eeversnnnnnninns | vevivsnssssnienies | cverennsnrnninen0 | voversrieniens [ [ v | veees 0 | v 80 |05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ... 05/25/2013| MBS Paydown 0.900098628 1,625 | oo [ (V1 IOV 35 | 05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ |..... 05/25/2013| Pass-Through LOSS..........cccveres | corveenienrinerinerinnns | eevvenvenninenieniinens | eovvernennennd 019 [ i 019 [ s | e [ e [ | vevvenieeinenn0 [ [ | e | e 0 05/25/2036( 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 06/25/2013| MBS Paydown 0.89215862 1,411 0 05/25/2036| 1FM.....
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126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 06/25/2013| Pass-Through LOSS........cccucvverer | corerneremrirnernenennee | wevmermnnnnerneneinens | cevnernneensen,529 [ 8,529 [ oot | cenrereeinenns [ erverineinnninnee | vvernennneennnne | ovevnerennennnnen0 [ [ | e | oo 0 05/25/2036| 1FM.....
126670 SK  5|CWL 2005-17 4A2B SEQ SSUP FLT 05/25/2036 04/25/2013| MBS Paydown 0.159508054....... | ..ccocerverevrnererinnes | crrvrenn 191,856 | 191,856 | ... 159,840 | .o 166,922 | oo | e 14,285 | s [ 14,285 | i | v 191,856 | .coovvvvvieens [ e 0 05/25/2036| 1FM.....
126670 SK  5|CWL 2005-17 4A2B SEQ SSUP FLT 05/25/2036 .| 05/25/2013| MBS Paydown 0.153956137.. 92,673 0 05/25/2036| 1FM.....
126670 SK  5|CWL 2005-17 4A2B SEQ SSUP FLT 05/25/2036 06/25/2013| MBS Paydown 0.147976474 99,813 | .o [ e 0 05/25/2036( 1FM.....
126671 D4  5|CWL 2003-3 2A2 SEQ FLT 11/25/33 04/25/2013| MBS Paydown 0.043762775....... | cccccovvvvrriverrernnee | vevvvirienneenni 2888 | i 2,655 [ e 1,978 [ 2071 | s | 15 i | e85 s 2,655 | .o [ e 0 7 | 11/25/2033( 1FM.....
126671 D4  5|CWL 2003-3 2A2 SEQ FLT 11/25/33 05/25/2013| MBS Paydown 0.043558728....... | .cccoveervernerirneennee | veevnrrinnenn 1,020 | o 1,020 [ oo 780 [ s 796 | s | cvveeneeenndB [ | cevvciienndB [ 1,020 | oo [ o 0 3 |11/25/2033( 1FM.....
126671 D4  5|CWL 2003-3 2A2 SEQ FLT 11/25/33 06/25/2013| MBS Paydown 0.042713554....... [ .cccovrrverevnereinne [ convvreeeecnih 226 | o226 | i 3,148 | 3,297 | i | e 1107 s | v 1107 | 4,226 | v [ (01 I 17 | 11/25/2033( 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035. 04/25/2013| MBS Paydown 0.835992255....... | ..ccocvvverrerrneernee | wvvernen. 140,089 | ........... 140,089 | ........... 122,062 | .......e.120,854 | oo | e 8,887 [ | 8,887 [ s [ v 140,089 | ..oovvvrerenns [ o 0 04/25/2035| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035 05/25/2013| MBS Paydown 0.832279809....... | ..ccccovervverrnrirnns | voerrreeeee ST817 | el TBAT | 050,199 [ 49,706 | s | e 162 [ | 162 [ 57,617 | oo [ e 0 04/25/2035( 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035. 06/25/2013| MBS Paydown 0.820157386....... [ .cccovrverrvrsrrerrnnes | crrernnn 188,140 | ... 188,140 | oo 163,917 | 162,307 | v | 012,015 | s [ 012,015 | i | 188,140 [ | e 0 04/25/2035| 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035 04/25/2013| MBS Paydown 0.232818074....... | .cccooeervrrnernernnee | wovreennnn 121,601 | 121,601 | 106,857 | v 106,485 | s | e 939 [ | 939 [ i [ e 121,601 | s | s 0 04/25/2035| 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. 05/25/2013| MBS Paydown 0.226178205....... | .cccoevvvrververrnes | vvrreeernn212,476 | 212,476 | 186,713 | 186,062 | s | e 16,721 [ | e 16,721 [ i | e 212476 | i | e 0 04/25/2035( 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. .| 06/25/2013| MBS Paydown 0.22251666 0 04/25/2035| 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034 04/25/2013| MBS Paydown 0.56065503......... | .cccoveenreenerneeernee | wvrerrnnnns 199,457 | 199,457 | 198,056 | ovverrne 198,607 | s | vnrrnenenni203 [ | 203 [ [ e 199,457 | i | s 0 04/25/2034| 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034 05/25/2013| MBS Paydown 0.547659503....... [ .ccovvrererrnrerernnes | crrvrvrrenns 157,701 | covvvnee 157,701 | vovvvnee 156,593 | .ovvvinnes 157,028 LT TSRO ISR (< I SO ISR 157,701 | oo [ 0 04/25/2034( 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034 06/25/2013| MBS Paydown 0.524671458....... | ccccovvernerineeernenins | crrverienes 278,960 | ............ 278,960 | ............ 277,000 | ..oovvvrnee 277,770 A6 [ e | 18 [ 278,960 | ...cooovrrverns [ e 0 04/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034 04/25/2013| MBS Paydown 0.185481372....... | ccccooverervrverinnrrnns | ceerernenn81,830 | o 81,830 | .ooorernees 81,828 | ..ooooonnen. 81,622 | .o | e A8 [ | o8B [ 81,830 | .o [ e 0 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034 05/25/2013| MBS Paydown 0.163783888....... | ..cccoevvvrrrerrerernee | ceverererernn 96,662 | v 96,662 | ....ovvnven. 96,660 | ....coovnvn. 96,416 | ..ooverrercriins | e 79 | oo [ e 79 |, 96,662 | ....cveerrrnrns [ e 0 07/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034 06/25/2013| MBS Paydown 0.140940507 ....... | ..ccovrerereerenennns | cerverieens 101,767 | coooveveneee 101,767 | coovvveneee 101,765 | coovverne 101,508 369 | [ 369 | i | s 101,767 | oo | e 0 07/25/2034| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35 04/25/2013| MBS Paydown 0.243887588 88,123 | .o [ 0 05/25/2035| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.. 05/25/2013| MBS Paydown 0.239081703 96,118 | oo [ 0 05/25/2035| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.. .1 06/25/2013| MBS Paydown 0.235830578.. 65,023 0 05/25/2035( 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 04/25/2013| MBS Paydown 0.22881375.... . 68,714 | oo | e 0 01/25/2036| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 04/25/2013| Pass-Through LOSS..........ccuueeees | covernerrmeenneineninns | ceeneirsneinssisnesinenes | oveiseenns 245972 | ..o 168,840 | .vovueerenrineriens | crrererneeineines [ vneernnnineiinnes | vevnensnnninnenns | eevnennnnnnenns0 | v | s 245972 | oo [ 0 01/25/2036| 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 04/30/2013| Book Value AdJUSIMENL...........ccc. | covreerrrrerierirnrinns | crvienrirerierinieiens | ceenreinesinssesienes | e | v T40,497 | ..o | e [ e [ v [ [ v (547,699) | vvoovverrerrns | e (V1 IR 01/25/2036| 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 05/25/2013| MBS Paydown 0.21580473......... | ccceoveerverinerrneernee | cevrerrneenn21,366 | o 21,366 | ..oovrerneens 14,666 | ....coovvnee. 39,195 | oo [ e (939) | ovvvverrrrerns [ ervrnerneeenn(939) | v 21,366 | .o [ e (U I 50 |01/25/2036| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 05/25/2013| Pass-Through LOSS..........ceuveeees | covererrreemeinerinns | ceeneersneiissisnenienes | oveineenns 220,017 | coovereneee 151,024 | oo | e e | e | 0 | e 220,017 [ v [ (V1 I 518 |01/25/2036( 1FM.....
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 05/31/2013| Book Value Adjustment............... 81,589 | .o [ (V1 IR 01/25/2036| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 06/25/2013| MBS Paydown 0.196436442 91,983 | ..o [ e (V1 IOV 45 [01/25/2036| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 06/25/2013| Pass-Through LOSS..........cc.ceern. 267,395 | .ovrverirres | e (V1 I 953 | 01/25/2036| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 06/30/2013| Book Value Adjustment (343,023) | oo [ e 0 . |01/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. .| 04/25/2013| MBS Paydown 0.318861674.. 3,508 0 05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. 04/25/2013| Pass-Through LOSS.........c.ecveerer | coveveremrrnerinerennee | eevmneiennrnerirenenens | covnerenneennen 15300 | viviinirnnnd8,308 [ oo | e [ erverinenneninnes [ | oververinennnen0 [ [ | e | oo 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36 05/25/2013| MBS Paydown 0.313689973 4,889 | ..o [ e 0 05/25/2036| 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36 05/25/2013| Pass-Through LOSS...........cecvveves | covererrernninninnniens | evvmnennnisnsinninens | covnrrnneen 10,626 [ oviiiieirenn0197 [ s | e [ e [ | o0 [ [ | e | oo (V1 I 267 | 05/25/2036| 1FM.....
12668B YA 5| CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36 06/25/2013| MBS Paydown 0.310588949 77 I (N B 0 | o 161 | 05/25/2036| 1FM.....
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12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........cccoruves [ veree 06/25/2013| Pass-Through LOSS.........c.ccveeeres [ oveerereriernrirennnes [ eererrnrrerisnncens | cevnrreeeenn 3,902 | i 3427 | i | v | vevevnsiseninnnees | venverissnenenins | verneineninnneen0 | e [ [ | e (V1 I 120 |05/25/2036

126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4... 04/25/2013| MBS Paydown 0.88730034 26,730 | .o [ e 0 11/25/2035

126694 HP  6|CWHL 2005-25 A10 SCH 5.50 11/35 6R-4 .| 04/25/2013| Pass-Through Loss.... (32) 0 11/25/2035

126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4... 04/30/2013| Book Value Adjustment.. (26,438) [ ...cvvervrrcins [ 0 . [11/25/2035

126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4................ | ... 05/25/2013| MBS Paydown 0.866763259 20,537 | cevveereerinis [ e 0 11/25/2035

126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4..........ccoe0. | cooee 05/31/2013| Book Value Adjustment............... 21,085 | oo [ (V1 IR 11/25/2035

126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4.......cocovvve | von 06/25/2013| MBS Paydown 0.834936076 22,349 | oo [ (VI I 616 |11/25/2035

126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4..........cc.o0. | cooe. 06/25/2013| Pass-Through LosS...........ccc...u... 9478 | oo | e [V IO 261 |11/25/2035

126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4........ccocve [ vevee 06/30/2013| Book Value Adjustment............... (9,478) | oo [ s (1 IR 11/25/2035

12669D P5 1| CWHL 2003-3 A2 SEQ 5.00 4/25/2018..........cococvurrer [ v 04/25/2013| MBS Paydown 0.393311437 33,348 | oo [ e [V I 556 |04/25/2018

12669D P5 1| CWHL 2003-3 A2 SEQ 5.00 4/25/2018..........ccovvovrres | corne 05/25/2013| MBS Paydown 0.379880061 61,340 | ..o [ e (V1 I 1,278 | 04/25/2018

12669D P5 1| CWHL 2003-3 A2 SEQ 5.00 4/25/2018 06/25/2013| MBS Paydown 0.360374553 89,080 | ..vveverrvrirenns [ s 0 2,227 |04/25/2018

12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033. .| 04/25/2013| MBS Paydown 0.236935618.. (V1 I 4,123 | 02/25/2033

126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033.........cocccnnes | o 05/25/2013| MBS Paydown 0.222577251....... | ccccoverrnrvrnernerinnes | werernnn 438,806 | ............438,806 | ........... 438,187 | ... 438,337 | oo | ererene(1,060) [ oo | eevireeene(1,080) [ o [ e 438,806 | s | s 0 . 10,513 |02/25/2033

12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033.......cccovvrveee | coree 06/25/2013| MBS Paydown 0.217048885....... [ ..ccovvverrvrvrrerinnes | crrvrrrn 168,952 | 11010 168,952 | oo 168,714 | i 168,772 | e | vvveireeene(35B) | v [ verreeennn(356) | oo | v 168,952 | ..ovvvvvvieens [ e (1 I 4,857 |02/25/2033

12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33........covcvervrrmerrerirns | veres 04/25/2013| MBS Paydown 0.069851918 5,311 [ v | e (V1 IO 97 |07/25/2033

12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33.........cocvvvvrmerrcrrns | e 05/25/2013| MBS Paydown 0.065235978 9,232 | oo | s [V I 212 |07/25/2033

12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33.........oovvevvrrmerrerrne | veres 06/25/2013| MBS Paydown 0.063610623 K4 I R 0 | e 89 |07/25/2033

12669E JS 6 |CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033.........cccovvere [ e 04/25/2013| MBS Paydown 0.645253747 83,397 | v [ (1 I 1,529 {07/25/2033

12669E JS 6 |CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033..........cccovvns | venes 05/25/2013| MBS Paydown 0.602614221....... | .ccccovvonrvverrerrnns | vovvnenen 144,974 | 144974 | 147,602 | i 148,776 | s | e 2,272) [ | e 2,272) [ s [ e 144,974 | oo | e 0 3,322 |07/25/2033

12669E  JS 6| CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033.........ccovvere [ veree 06/25/2013| MBS Paydown 0.587600083 51,048 | .o [ (V1 I 1,405 {07/25/2033

12669E  QV 1 |CWHL 2003-J6 2A3 4.75 7/25/2018.. . | 04/25/2013| MBS Paydown 0.346472979.. 28,491 0 07/25/2018

12669E QV 1 |CWHL 2003-J6 2A3 4.75 7/25/2018..........ccoovvvveves [ s 05/25/2013| MBS Paydown 0.323252328 LT I R B 0 07/25/2018

12669E QV 1 |CWHL 2003-J6 2A3 4.75 7/25/2018.........cccovvimvvvrns [ s 06/25/2013| MBS Paydown 0.30639754......... 33,710 | oo [ e 0 | v 801 | 07/25/2018

12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. | . 04/25/2013| MBS Paydown 0.072377804 32,972 | oo [ e [V I 550 |10/25/2018

12669E 79 0 |CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.........ccc0. [ veeee 05/25/2013| MBS Paydown 0.071095816 20,595 | oo | o [V 430 |10/25/2018

12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018.............. | ..... 06/25/2013| MBS Paydown 0.068581274 40,396 | ..coooovvverns [ 0| e 1,011 {10/25/2018

12669G FH 9 |CWHL 2004-J9 2A3 10 INV 01/25/2035............cocvervee | vever 06/25/2013| MBS Paydown 0.0.........cccuverirens | corveerrnerienirneenns | vevvesninerneseneenens | eevvneenenssssnenenes | eonneennmnnnnnenneens | oveenenenneesn2y0000 | v | e (8,133) [ oo | verereeeene(8133) s [ | e | e 0 5,252 |01/25/2035

12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047..........cocovvvenre | vevee 04/25/2013| MBS Paydown 0.580378351........ [ .cccovvrervcrvrrerinn | crerenn 430,228 | oo 430,228 | ............359,240 | ..........385,799 | ..o | v 9,063 | oo | 9,083 | i | s 430,228 | ..o [ (V1 IO 480 |06/25/2047

12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047..........coccvvrrvrs | veven 05/25/2013| MBS Paydown 0.554853647....... [ .cccovvervvvrreinnns | crrvrernn 235,440 | oo 235,440 | ... 196,592 | 1ot 211,126 [ e [ s 4,633 | 235,440 | ..oovvvrierires [ (1 I 334 | 06/25/2047

12670F AC 4| CWL 2007-9 2A2 SEQ FLT 06/25/2047.... 06/25/2013| MBS Paydown 0.523209709 291,884 | . 243723 | i 261,741 [ | i 7,298 | oo 291,884 | .o | e 0 06/25/2047

12803P AA 6 |CAJUN 2011-1A A2 ABS 5.995 2/20/2041 .105/20/2013| MBS Paydown 0.921590909.. .112,500 ...112,500 0 02/20/2041

141781 G# 5|CARGILL INC 7.28 06-30-23 06/30/2013| Paydown 100.0........c.everrernncns 394737 | o 462,261 | 436,117 | | s [RHCKK) T - 394,737 [ v | e 0 06/30/2023

14178V AA 6 |CFCAT 2013-1A A ABS 1.65 07/17/2017.......coovvvvrrns | s 06/15/2013| MBS Paydown 0.952153381....... | ccccevvvrnerrerinenans | cvverirenes 239,233 | oo 239,233 w0 [ (V1 I 239,233 | oo [ 0 07/17/12017|1Z........

144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036..........covvv. | oo 04/25/2013| MBS Paydown 0.6152215........... [ coereervrervernrrnerinins | ervveerenins 61,237 | oo 61,237 | coorrerercrn 87,267 | et 7,782 [ e | i 1,028 | oo | v 1,028 | .o 61,237 | .o [ o (01 I 85 [01/25/2036| 1FM.....

144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036................ | ce... 05/25/2013| MBS Paydown 0.605035804....... | .cccoeveurrvnerreriene | cernerrneenns 81,486 | ..ooovvnnens 81,486 | ..ocoern.62,897 | 83,582 | i | i 1,602 | oo | e 1,602 | .ovvereirieinne 81,486 | ..o | o 0 | o 143 | 01/25/2036| 1FM.....
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144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036..........cocvu. | vevee 06/25/2013| MBS Paydown 0.59750072......... . 60,281 IO 0 01/25/2036( 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036. 04/25/2013| MBS Paydown 0.27009205.... 79,894 O 0 02/25/2036( 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036. . | 05/25/2013| MBS Paydown 0.266518607.. 94,518 0 02/25/2036| 1FM.....
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036. 06/25/2013| MBS Paydown 0.26440871.... 55,807 IO 0 02/25/2036( 1FM.....
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038.........cccoovver | veves 04/15/2013| MBS Paydown 0.967379135....... . . 14,851 IO I 0 12/15/2038 1FE......
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038.........ccoovuver | venes 05/15/2013| MBS Paydown 0.966134629....... . . 14,934 S 0 | v 352 |12/15/2038| 1FE......
14574K  AE 2 |[CAUTO 2010-1A AABS 5.73 12/15/2038........ccccovcres | s 06/15/2013| MBS Paydown 0.964885496....... . . 14,990 IO I (V1 I 429 | 12/15/2038| 1FE......
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccvverirercrncnns | cenne 04/01/2013| Sinking Fund Redemption 100.0. | .....ccovvvverrrerirens | cornerrvennnd 27,261 | oo 27,261 | v, 27,261 | o 27,261 | oo [ e | e (V1 I . 27,261 v | e [V I 582 [12/01/2016|1...........
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccosvenvrrreinenes | cenne 05/01/2013| Sinking Fund Redemption 100.0. | .....covvenrvneinnne | cerneevneenad 27,407 | oo 27,407 | oo, 27,407 | oo 27,407 | oo [ e | e (V1 I . 27,407 IO 0 | oo 732 [12/01/2016|1...........
160841 AA 0| CHARLOTTE GATE 6.41 12/01/16......ccoevvvivevrrncnns | e 06/01/2013| Sinking Fund Redemption 100.0. | .....cccouvvvrrrerrens | vervrvirinnead 27,553 | oo 27,553 | v 27,553 | v 27,853 | oo [ e | e (V1 I . 27,553 OO [V I 883 [12/01/2016|1...........
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 04/25/2013| MBS Paydown 0.10718815......... 10,760 OO 0 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 04/25/2013| Pass-Through LOSS..........ccuvveres | corvevnrennineinerinnne | evvvennenninenieniinens | covvernennennd BT | i 024 | s | e [ e [ | vevvenneeinenn0 [ [ | e | e 0 01/25/2036( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 . | 05/25/2013| MBS Paydown 0.103473024.. 27,974 0 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 05/25/2013| Pass-Through LOSS.........c.covveeres [ oveerirererncirerinnes [ eererernnnerenneirens | cevvnrrenienee LTAT | e 1537 | s | s | vevernrineninnees | evnerennerenins | vernrieeninnneen0 | e v [ | e 0 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 06/25/2013| MBS Paydown 0.101524764 14,993 IO I 0 01/25/2036( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 06/25/2013| Pass-Through LOSS.........cueveerer | vorernerenmernenineninnee | weemerinnernerineniinees | eevvneensennenneD94 | 522 | e | cevvrerieniinees [ coveniinseneninee | e (V1 I OO 0 8 |01/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.......cccccee | v 04/25/2013| MBS Paydown 0.087801401........ [ .cccovvvrvrvrvrverinn | vevvrrennnn 34,634 | ... 34,634 | .....30,353 | e 29,449 | oo | e 2,315 | oo | e 2,315 | o . 34,634 O 0 v 693 | 11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......ccoee. [ verne 05/25/2013| MBS Paydown 0.086097786....... [ ...ccccovurerervrverinns | vorererenreen 43,783 | i 43,783 | 38,371 | e 37,228 | .o | e 3,789 [ [ e 3,789 | .o . 43,783 v | (V1 I 1,094 (11/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......cccoves [ veuee 06/25/2013| MBS Paydown 0.083434336....... [ ..ccocovrverrvrrerinns | vevrernnne.88,4571 | 68,4571 | 59,990 | oo 58,203 | ..ocrererireeinne | e 0174 I IR I 7,621 | oo . 68,451 IOV I 0 2,053 |11/25/2036( 1FM.....
17121H AB 6| CHRYSLER GROUP TL B L+4.75 05/24/2017.......... |..... 12/30/2012| Paydown 100.0.........ccoververemenes [ worerernernmrinninenins | e | cvverienens 32,500 | coovrernnes 29,144 | ..o 465 |..... e (V1 I 05/24/2017| 3FE......
17121H AB 6| CHRYSLER GROUP TL B L+4.75 05/24/2017........... | ... 06/21/2013| Paydown 100.0.......cccvevererernerinne | covernerrenernernennnee | 000 12,772,500 | ..o 12,772,500 | ....... 11,453,494 | ....... 11,748,794 | oo 1,074,834 | - 0 [ 515,152 |05/24/2017| 3FE......
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35 .| 04/25/2013| MBS Paydown 0.872458599.. 114,389 112,655 0 2,097 |10/25/2035| 1FM.....
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10/25/35.... 05/25/2013| MBS Paydown 0.86112704..... 114,913 rerrerene TIBAT s [ e L N I 0 2,633 |10/25/2035| 1FM.....
172973 3L 1|CMSI2005-7 1A7 VADM 5.50 10/25/35.........ccccovvvnes | cevee 06/25/2013| MBS Paydown 0.849743545....... | .cccoocvvvinneernernnns | v 115,440 | i, 115,440 | oo 114,358 | e, 113,690 | oo [ v 14 | e | s 14 | e | s 115,440 IO (V1 I 3,175 | 10/25/2035| 1FM.....
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18......c0orvvvrverierinnns | vever 04/25/2013| MBS Paydown 0.053790462....... | .cc.vveervenrrneriens 18 [ 18 13 | s 13 OO I I I 18 OO (V1 IR 12/25/2018| 1FM......
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18.....cc0ovvercrrrvrirnens | verer 05/25/2013| MBS Paydown 0.053645528....... | .c.cvcerervnernerinens 18 [ 18 14 | s 13 0 I [ I 18 v | e (V1 IR 12/25/2018| 1FM.....
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18......coorererrerrrrinens | ceves 06/25/2013| MBS Paydown 0.050585591........ | ceceveerremerrnciiens | cerierireeirneens 382 [ i 382 287 382 IO (V1 I 12/25/2018| 1FM.....
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 04/25/2013| MBS Paydown 0.12794248......... | cccccovvvverrirernernns | crverienns 353,475 | ..o 353,475 | wocvernees 319,895 353,475 OO (V1 I 3,186 |03/25/2034| 1FM.....
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 05/25/2013| MBS Paydown 0.124688428....... | ..cccoovenerrerineinns | cerverienns 183,037 | coovvrennee 183,037 | coovrrenee 165,649 | .ooeeeen 165,794 | oo | 08,020 | s | 8,020 | s | s 183,037 IO 0 2,065 |03/25/2034| 1FM.....
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 06/25/2013| MBS Paydown 0.124302791 N (1 I 294 | 03/25/2034| 1FM.....
17307G  FM  5|CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34.... 04/25/2013| MBS Paydown 0.59002172.... o 0 2,515 |05/25/2034| 1FM.....
17307G  FM  5|CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34.... .1 05/25/2013| MBS Paydown 0.570509994.. 0 2,359 | 05/25/2034| 1FM.....
17307G  FM  5|CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34.... 06/25/2013| MBS Paydown 0.52097681.... 305,620 v | (V1 I 7,186 |05/25/2034| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 04/25/2013| MBS Paydown 0.571524075 10,615 OO (V1 I 186 | 08/25/2035| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..o 05/25/2013| MBS Paydown 0.552655903 10,849 IO I (V1 I 237 | 08/25/2035| 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..... 06/25/2013| MBS Paydown 0.526018025 15,317 S (VN IO 402 |08/25/2035| 1FM.....
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17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ 03/31/2013| BOOK Valug AQJUSMENL.........ccves | coverrrrvnrrrnerierirnee | eeerneeissineriiesinees | ceresiseesnssissssnenes | eresissessssssssissessns | onseseessesssseesssenns 0 1,019 | [ [0 [ 04/25/2036| 1FM.....
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036... 04/25/2013| MBS Paydown 0.351781554.. 704 | oo | e 134,782 | oo [ e 0 04/25/2036( 1FM.....
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036 .| 04/25/2013| Pass-Through Loss.... 0 04/25/2036| 1FM.....
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036... 04/30/2013| Book Value Adjustment.. ..9,469,583 (VI PRI ISV (141,630) | ovvovvverieens | e 04/25/2036( 1FM.....
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ 05/25/2013| MBS Paydown 0.345518519....... | .cccvverrviniiniriens 185,607 | ..ooovveenee 185,607 | ..oovveveee 164,552 | ..oovvene 166,468 | ...oovvvvvrvcries | eereeeen 5,817 | | e 5,817 | o | s 173,323 | oo | e 04/25/2036| 1FM.....
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ 05/25/2013| Pass-Through LOSS.........ccceveeees | covrvnermnensneeineesans | seveserineriesenennnns | eeeneessnsinn 2,284 | oo 2,025 | .o 0 2,126 | oo | e | e | i 57 | 04/25/2036| 1FM.....
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ 05/31/2013| Book Value AQIUSIMENL..........ccoe. [ overrrrrriniieiirinnes [ e | e | e | e 9,469,583 (1 [ OO ISR 145,009 | .ooovvvvviereees [ eoverrernnrenns [ 0 |, 04/25/2036( 1FM.....
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ 06/25/2013| MBS Paydown 0.34139839......... | ccceveereeerernneriens 112,902 | oo 112,902 | oo 100,095 | ..oovvvvne 109,511 | o [ erverraeens(T0B) | s [ e, ([4015) ] [T IS 113,644 | oo | s 3,387 |04/25/2036( 1FM.....
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ 06/25/2013| Pass-Through LOSS..........cevveever | covereeeerinernneennes | seevnneineieseiiesinens | conseeseeins 10,702 | oo 9,488 | ..o 0 9,960 | ovvovinriinees | e | eevrrnneenn0 | s 321 |04/25/2036( 1FM.....
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ 06/30/2013| Book Value AdJUSIMENL...........ccov. | coveerrreenrierirerinee | crerrrvinniseniieninees [ crerisinesinsinenes | e | coeeeens 9,469,583 0 (10,702) [ ..ovvvvvererene [ v | evvevvreennd0 i 04/25/2036| 1FM.....
17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.................. 04/15/2013| MBS Paydown 0.225608518....... | .cccveercevreenernens 35 | e 35 36 | oo 35 0 35 | e [ e 1 03/15/2049| 1FM.....
17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49 05/15/2013| MBS Paydown 0.080500985....... | ....ccccevrvverrerrnns | v 1,741,266 | ... 1,741,266 | ........ 1,794,049 | ..o 1,741,266 | ..o | e 5,064 [ i | 5,064 [ [ et 741,266 | e | e | 0 | s 41,932 [03/15/2049| 1FM.....
17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49. .| 06/15/2013| MBS Paydown 0.0.. 12966,012 [ oo e | 0| s 28,043 |03/15/2049| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036. 04/25/2013| MBS Paydown 0.660982217 287,390 [ ..cveerencrnns [ eererrrerienines | o0 | i 340 |08/25/2036( 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. 05/25/2013| MBS Paydown 0.657460257 60,032 | .ooovvrvcrnn v | 0 [ i 90 |08/25/2036| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. 06/25/2013| MBS Paydown 0.648938205....... | .c.cveerervnerneriens 145,258 | ............ 145,258 | ............ 120,169 | ...c....c... 128,651 | oo | v 3,149 | | 3149 | | 145,258 | ...oovvvvvnens | e 08/25/2036| 1FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036................... 04/25/2013| MBS Paydown 0.89508034......... | .ccoovenriiniiniiis 256,043 | ............ 256,043 | ...........248,804 | ............ 251,910 256,043 [ .o | e 07/25/2036| 4FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036................... 05/25/2013| MBS Paydown 0.875154236....... | .ccoovverrrenrrnneriens 259,039 | oo 259,039 | ..........251,715 | ccevnnnee 254,858 259,039 [ ..cveerrierires [ 07/25/2036| 4FM......
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036................... 06/25/2013| MBS Paydown 0.844846323....... | .cccoveeeernevneriens 394,003 | oo 394,003 | ..........382,863 | ..o 387,643 | oo | 2,574 | | e 2,574 | o | s 394,003 [ ..ovoerererins [ 07/25/2036| 4FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36..................... 04/25/2013| MBS Paydown 0.678544082....... | .c..ocveurverrrnirinens 191,888 | ..cccvvenee 191,888 | .o 178,859 | 185,142 | i | e 239 | s [ e, 239 | | s 191,888 | .o | e 09/25/2036| 1FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36.... 05/25/2013| MBS Paydown 0.658196695 ...168,883 .168,883 ..168,883 | oo | s 09/25/2036| 1FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36.... .1 06/25/2013| MBS Paydown 0.634654836.. 195,397 .195,397 ...195,397 09/25/2036| 1FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037.. 04/25/2013| MBS Paydown 0.149624667 16,847 | oo | e 04/25/2037| 5FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... 05/25/2013| MBS Paydown 0.142408325....... | cccoveeveveeneinciiinne | e 14,433 | oo 14,433 14,433 | oo | s 04/25/2037| 5FM.....
17312F AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... 06/25/2013| MBS Paydown 0.12652692......... | ccccvvverrvnerirerirene | cernreinninnd 31,763 | v 31,763 31,763 | oo [ e [0 [ s 953 |04/25/2037|5FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037...........coc..... 04/25/2013| MBS Paydown 0.784285428....... | .c.ovceeevrnerncrinens 163,845 | ..oovcrennee 163,845 | oo 157,714 | 158,197 [ | b398 | i [ 398 | | s 163,845 | oo | e 3,304 | 06/25/2037| 1FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037................... 05/25/2013| MBS Paydown 0.775105008....... | .ccccvuerveniinniinns 137,706 | ............ 137,706 | oo 132,554 | 132,954 | i | 3760 | s | 3,760 | | e 137,706 | oo [ | e | e 3,467 | 06/25/2037| 1FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037................... 06/25/2013| MBS Paydown 0.766472083....... | .c..overrverrrneriens 129,494 | ............ 129,494 | ..o 124,649 | ...i125,025 [ | 3886 | s [ e 3886 | | s 129,494 | oo | e 3,907 |06/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37. 04/25/2013| MBS Paydown 0.4087058609....... | .cccvcereremerrneriens | eevvrererneerneens 974 | oo 974 2194 | e | e 8 |03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37 04/25/2013| Pass-Through LOSS..........cc.ceern. (VI SO IO 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37... 04/30/2013| Book Value Adjustment . |03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/3 . | 05/25/2013| MBS Paydown 0.404410351.. 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37... 05/25/2013| Pass-Through Loss. 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37. 05/31/2013| Book Value Adjustment............... 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37 06/25/2013| MBS Paydown 0.394162348....... | ....cooovnrrverrenrnns | vevrvrriniiins 1,783 | s 1,783 | oo 633 | v ABAT | oo | e 198 | e | e 156 | s [ e 194 s | [0 | 21 [03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37. 06/25/2013| Pass-Through LOSS.........c.ueveeeer | covereevnersnenineenee | seernsrisensnenienenens | conveesneninns 10,515 | oo 3,733 | e | e | | |0 | | e 10,356 | | (10,515) | ..... (10,515) | covvvene 124 | 03/25/2037| 1FM.....
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17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 06/30/2013| BoOk Valug AQJUSEMENL..........cccv. | covermrrenrrrnerierines | ceernerisernerineniinees [ cerneniseisnsninsnnnenes | eneeeneenensnsinenns | eeernenenen 186,187 | i [ [ (V1 T IS (10,515) [ vooververrrinne | e 10,515 03/25/2037| 1FM.....
17314Q AC  1|CMLTI 2009-11 2A1 RR SEQ SSNR CSTR 1/36 04/25/2013| MBS Paydown 0.120569819....... | ccccvvverivniiircrirens | e 56,838 56,838 | ..ocovvnve. 56,625 56,838 |...cccoverinni [ e 01/25/2036| 1FM.....
17314Q AC  1|CMLTI 2009-11 2A1 RR SEQ SSNR CSTR 1/36.. .| 05/25/2013| MBS Paydown 0.117384837.. 32,522 32,522 32,400 32,522 01/25/2036| 1FM.....
17314Q AC  1|CMLTI 2009-11 2A1 RR SEQ SSNR CSTR 1/36 06/25/2013| MBS Paydown 0.107855087....... | ..cocevrerenrerirenens | ceveererinns 97,308 | .............97,308 | ..cooorinnne. 96,943 . 97,308 | ..ovvrrrerenins [ e 01/25/2036( 1FM.....
17315C  AC  1|CMLTI 2009-3 1A3 MEZ SSNR 5.25 9/25/2035......... | ..... 04/25/2013| MBS Paydown 0.489592672....... | ..ccoovvvererereneenns | crverinnnd 615,182 | ............ 615,182 | ............ 579,809 | ...cocee.. 601,334 | .coovvirinins | e 8,031 | oo [ e 8,031 | .overrveriens | v 615,182 | ...cvvrvcrres [ 09/25/2035| 1FM.....
17315C  AC  1|CMLTI 2009-3 1A3 MEZ SSNR 5.25 9/25/2035......... | ..... 05/25/2013| MBS Paydown 0.423458619....... | .cccovrvrereerenenins | crvveriennd 690,088 | ............ 690,088 | ............ 650,408 | ............ 674,554 | ..ooovvrerincns | s 12,446 | oo | v 12,446 | oo | i 690,088 | ....oovrvrrerires [ e 09/25/2035| 1FM.....
17315C AC 1| CMLTI 2009-3 1A3 MEZ SSNR 5.25 9/25/2035......... | ... 06/25/2013| MBS Paydown 0.354432956....... [ ..ccooverrvrnrrerinnes | crrvrirrenns 720,261 | ....ccone.. 720,261 | .....co... 678,846 | ............ 704,048 | ..ooovvvveivins | v 16,037 | oo | s 16,037 | oo | e 720,261 | .oovveeervrres | e 09/25/2035( 1FM.....
173156 AA  6|CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37......... | ..... 04/25/2013| MBS Paydown 0.305132333....... | cccevereervmerierirens | cerveeineennd 67,948 | ..coovevnne 67,948 | ..coovvvneen. 65,430 | ..oocvrrnene 65,352 320 |..... 320 | 67,948 | ..o [ e 06/25/2037| 1FM.....
173156 AA 6 |CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37......... | ..... 05/25/2013| MBS Paydown 0.291283007....... | .ccereerererereneinnns | cvverirenes 129,969 | ..oocvennee 129,969 | ..ovvveneee 125,154 | ccovvenne 125,003 | oo | e LT ST I 1,678 [ e | e 129,969 | .oovvvvvrricns | e 06/25/2037| 1FM.....
173156 AA 6 |CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37......... | ..... 06/25/2013| MBS Paydown 0.276508218....... | .cccovrveevererenennns | cvvverienns 138,654 | ....ccoouue. 138,654 | ...coovoveee 133,517 | v 133,357 | oo | e 2,387 | oo [ v 2,387 | oo | s 138,654 | ...oovvevvinns | e 06/25/2037| 1FM.....
17315J AY  8|CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036............... | ... 04/25/2013| MBS Paydown 0.434802278....... | ccccveveeeemerincrirens | corneerneenns 22,137 | oo 22,137 | o 20,871 | oo 21,312 492 |..... 492 | 22,137 | oo [ e 07/25/2036| 1FM.....
17315 AY  8|CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036.. 05/25/2013| MBS Paydown 0.425542764 280 |..... 280 16,019 [ ovvvvveveiens [ 07/25/2036( 1FM.....
173156J AY 8| CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036.. .| 06/25/2013| MBS Paydown 0.416950447.. 531 |..... 531 14,865 07/25/2036( 1FM.....
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037 04/25/2013| MBS Paydown 0.547138481 VTS T ] e | e 115,618 | oo [ e 04/25/2037| 2FM.....
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037..........cccrvvvres | coree 05/25/2013| MBS Paydown 0.539655341....... | ..c.coovvverierenninns | cvvverienns 119,730 | oo 119,730 | cvvveenee 119,730 | ooreeeeren 119,567 | oo | v (V2] IO IR (V2] I 119,730 | oo [ e 04/25/2037| 2FM.....
17315N AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.........ccvorevenes [ vonee 06/25/2013| MBS Paydown 0.530929484....... | ..ccovvvnerinirerneenns | wrverienns 139,614 | ..occveeeee 139,614 | coovvveneee 139,614 | coovvvrne 139,423 156 |..... TG TS IS 139,614 | oo | s 04/25/2037| 2FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 04/25/2013| MBS Paydown 0.405356621....... | ..c.ovvvrrrinreneinns | cvreerienes 316,591 | oo 316,591 | ..o 304,946 | ............ 306,668 | ..o | e 6,223 | o [ e 6,223 | oo | s 316,591 [ .ovvvrrieeiins [ 11/25/2035| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 05/25/2013| MBS Paydown 0.400022524....... | ..ccovvvrerereveneenns | crvverirenes 205,752 | .cooonvne 205,752 | .oovrene 198,184 | ..ccvvvnee 199,303 | oo | e 3,330 | v | s 3,330 | .o 205,752 | ..ocveerrcries [ 11/25/2035| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 06/25/2013| MBS Paydown 0.380916623....... | ..ccovverereereneenns | corverienes 736,972 | oo 736,972 | o0 709,865 | oo 713,872 | e | v 18,352 | ovvovverercns | s 18,352 | oovovvenrrnens | e 736,972 | v [ 11/25/2035| 1FM.....
17316A  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 04/25/2013| MBS Paydown 0.736416416....... | .cccoovvevvrevirvcrrens | v 136,912 | i, 136,912 | .o 134,859 | 135,290 | oo | eeeeeennnB08 | s | 808 | | 136,912 | oo | e 05/25/2037| 1FM.....
17316A AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37.... 05/25/2013| MBS Paydown 0.710486125 382,472 | 00 376,735 | 1 377,941 [ | 000,702 | e | e, 702 [ s | s 382,472 | oo | e 05/25/2037| 1FM.....
17316A AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37 .1 06/25/2013| MBS Paydown 0.692581902.. 264,087 05/25/2037| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35 04/25/2013| MBS Paydown 0.274221993....... | .cccovvvevvvnrerinn | crerernn 219,549 | 1000219,549 | 219,206 | oooei218,836 | oo | e 188 | s [ e 186 | i [ v 219,549 | .o | e 12/25/2035| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........cccrvvvree | corne 05/25/2013| MBS Paydown 0.267656987 97,398 | ..o [ e 12/25/2035| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........ccrvverves [ venee 06/25/2013| MBS Paydown 0.240572437....... | .cccovrvnrriverrernnns | vvnnrnen 401,826 | ........401,826 | ........... 401,199 | ... 400,522 | oo | vvereeneneB92 [ i | 892 [ s [ e 401,826 | ..ooovvervies | e 12/25/2035| 1FM......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047................. R.. | 04/30/2013| Book Valug AQIUSIMENL..........ooe. | vrvrerrrerirneerreins | cerrrrerierensernseinns | ceesseriessenseninees | ceneesssssessessneens | seressessssessnnens (U [SROURTUIRORR ISP PR (V1 I 23,213 | o [ e (V1 IR 12/09/2047| 6FE......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047................. R.. | 06/07/2013| MBS Paydown 0.414278309....... | ..ccoveeerrenernneins | cereerercens 23,213 | oo 23,213 | s 21,182 | o 23,274 |..... 23,274 | oo | e [ e | e (V1 I 228 |12/09/2047|6FE......
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027........covvvvvres [ vonee 04/15/2013| MBS Paydown 0.099404024....... | ..c.ocvvvrrrerirerernee | vevrvirenerinns 2571 | o 2571 | e 2,569 | oo 1,315 [ e | e [ e (1 T 2571 | oo | e (U IO 60 |03/15/2027| 1FM.....
21075W CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3/15/2027 ........cocovuvene | vever 05/15/2013| MBS Paydown 0.098722964....... | ..c.ovvevevnernneernes | veernreineinn 3,405 | oo 3,405 | oo 3,403 | oo T4 | e | e [ e (V1 I 3,405 | oo | e (V1 IOV 99 |03/15/2027| 1FM.....
21079N  AA 9 [CONTL AIRLINES 5.983 04/19/22.........ccccrvrvvrnrvrrs | erer 04/19/2013| Sinking Fund Redemption 100.0. [ .......cocevrvvererinnns | corvrrrrinns 138,765 | ..ccvvvenee 138,765 | oo 137,248 | ..o 137,526 | oo | e A4 | e | e A4 | i | e, 138,765 | .oovvvvvvieens [ o 0 e 4,151 | 04/19/2022| 2AM.....
22540V HJ 4| CSFB 2001-MH29 A SEQ 5.6 09/25/2031. 04/25/2012| MBS Paydown 0.074742228....... [ ccccoveveerrrnrreiienes [ cevsreinsisesssssnniienes | cereereesssssssssninss | versssssnsisssssssssnnnss | sessesssssesssssssssnnss | svimsssnssnsiesens | sesessnnene(301) | vovvervninrieiins [ vererinnnns(301) | o [ evrrerssineiiesseinnns [ oveveiiensniins | vevee 0 09/25/2031
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031. .| 04/25/2013| MBS Paydown 0.019230607.. 0 09/25/2031
22540V HJ 4| CSFB 2001-MH29 A SEQ 5.6 09/25/2031. 05/25/2012| MBS Paydown 0.071168301........ [ .cervvrrernrrerireienes [ reverremnireisernnienes | rerereenesisnssnnieis | vevsesssneiessssssnenss | sesesssssessesssessnnsns | svvmerssnsnssessnns | svsessannsa(870) | vovverrninrreries [ cvererrnnesd(870) | vovrererireriens [ evrrersnnniissseinens [ ovrveiiensnnns | vevee 0 09/25/2031| 1FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......cccoevvres | coree 05/25/2013| MBS Paydown 0.017529135....... [ .cccovrververnererinn | ververrneenen 10,209 | 010,209 | 010,208 | oo 10,392 | e | e (161) s [ e (161) | i | v 10,209 [ s | e (V1 I 191 |09/25/2031| 1FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......cccevves | voree 06/25/2012| MBS Paydown 0.069093495....... | ccc.ovvverinrieriees | cermmrinnsiseiinsiinens | coveeineisssinnsieenns | | coesenesnsssnsssnssnns | sonvessssssennns | evenerrens(206) [ covrrverrsrirnnns | verirerirnss(206) [ covvvrenieciiens [ e | e | oo (V1 I 09/25/2031| 1FE......
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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)
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......cocoevves | curee 06/25/2013| MBS Paydown 0.015013298 ...15,095 15,095 15,090 15,005 | .ovovvereinens | e 0 ...352 |09/25/2031| 1FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031........cccccouvex [ vonee 07/25/2012| MBS Paydown 0.066993625....... | ..c..ccvverireriierinns | crveniicnnivciiieninens [ e [ | oo | coneesnsneennes | eveenneens(208) [ oo | vviieneecn(208) o [ | e | e 0 09/25/2031| 1FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031........cccoevvres | coree 08/25/2012| MBS Paydown 0.062815177....... [ ccecvvereermrrerirerenes [ revereennssesnnsnnsieses | cersereessssssssnnsinss | vevsesssnsiessssssssensss | sessessnssessesssessenss | svvnesssnssnssesens | svssessnnene(D48) | vovverrnrerierins [ ververirnnens(B4B) | vovrevvevirerinnns [ evrvernsissiienseiinns [ ovrveiiennniins | vevne 0 09/25/2031| 1FE......
22540V HJ 4| CSFB 2001-MH29 A SEQ 5.6 09/25/2031.......ccccovvver [ o 09/25/2012| MBS Paydown 0.061498633....... | ccecrrvrrirnernrinee | ceemmrinssineriiesinees [ ceneeiseisnssinsieenes | eovseeseesessinssenesens | consenensseesensensenns | senveessnsseneens | evveneereens(162) [ covevveerncirnnnes | ververrned(182) [ v [ | e | oo (V1 IR 09/25/2031| 1FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......cccccvuver [ v 10/25/2012| MBS Paydown 0.059720294...... [ ...cccrerrenrrinerins [ cverenrinneinnineniins | cevvnerienissesssninns | eevveriensnsnnsnnns | eoneseenmnenensneess | onmeennnnennnes | corenereen(223) [evvereveriverinnee | vovvrvnecen(223) oo [ [ [ e (V1 I 09/25/2031| 1FE......
22540V HJ 4| CSFB 2001-MH29 A SEQ 5.6 09/25/2031.......cccevuver [ vonee 11/25/2012| MBS Paydown 0.056529977....... [ ..ceeueererenernenins | rererneernseissineniins | cervnennessseesssssnnes | sevnensnesssessssssnnees | eevnersnnssnensessseess | vnessensnneninnes | snveserees(808) [ eovivvenerrerinee [ wvveirnecens(@08) [ oo [ e [ (V1 IR 09/25/2031| 1FE......
22540V HJ 4| CSFB2001-MH29 A SEQ 5.6 09/25/2031.......cocevvres | veree 12/25/2012| MBS Paydown 0.05416147......... | covverrrvrnrnerinines | eoverernsinniinneinns [ [ [ [ | eonen 2y 73 [ [ e 2873 [ | v | i [ (01 I 09/25/2031| 1FE......
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33.........ccccovurevns | vevee 04/25/2013| MBS Paydown 0.351707902 263,035 | ..o | e 0 06/25/2033| 1FM.....
22541Q  FV 9| CSFB2003-17 1A4 NAS 5.50 06/25/33.........cocovvrers | coree 05/25/2013| MBS Paydown 0.343002068....... | ...ccccoveveernererienen | covvrreeen 147,999 | 147,999 | o 149,377 | 148,750 | e | e (1,133) s [ e (1133) | i [ v 147,999 | oo [ e 0 06/25/2033| 1FM.....
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33.........cccovvevrns [ venee 06/25/2013| MBS Paydown 0.342200858 \ , \ 13,621 [ oo [ 0 06/25/2033| 1FM.....
225458 DK 1 |CSFB2005-C1 A3 SEQ 4.813 2/15/38......c.ccecermvrrnee | veres 05/15/2013| MBS Paydown 0.0.........cccovevneee | covereremrenerrneninee | oveens 1,503,917 | .ccveeeee 1,503,917 | ......c.. 1,304,648 | ......... 1,478,160 [ ..o | e 34257 | oo | e 34,257 | .o | e 1,503,917 | oo | e 0 02/15/2038| 1FM.....
225458 KQ  0|CSFB 2005-3 3A19 PAC 5.50 7/25/35.........ccccourveri | venes 05/25/2013| MBS Paydown 0.99139994 ....64,376 64,376 | oo [ s 0 07/25/2035| 1FM.....
225458 KQ 0|CSFB 2005-3 3A19 PAC 5.50 7/25/35..........ccocvvuvees | venee 06/25/2013| MBS Paydown 0.9109544.. ..602,179 602,179 0 07/25/2035| 1FM.....
225458 LD  8|CSFB2005-3 6A1 SEQ 5.75 07/25/2035..........covvees [ vene 06/25/2013| MBS Paydown 0.12322388......... [ .cccoomevvrvrrerinns | creeren 533,858 | i 533,858 | ..o 471,129 | 1o 486,462 | s [ 088,205 [ | 6,205 [ | 533,858 | ...cveerirrriies [ 0 07/25/2035| 1FM.....
225458 QM 3| CSFB 2005-4 3A15 5.50 6/25/35..........covvverimrvreriras [ v 04/25/2013| MBS Paydown 0.91112808......... [ .cccovrverrerrnrererinnes | crrvrvrninns 544,231 | ... 544,231 | ....ccooue. 546,272 | .....oou.. 540,120 [ .ovvvvevrrvrrens | v (B51) [ vererrerereerennns [ e (11D O IS 544,231 | .oovvvervires | e 0 06/25/2035( 1FM.....
225458 QM 3| CSFB 2005-4 3A15 5.50 6/25/35.........covvmeremrrrerinns [ e 05/25/2013| MBS Paydown 0.856979913....... | cecceuvvvrermrerernennnns | crverireens 510,617 | coovovevene 510,617 | oo 512,532 | oo 506,760 | ...coovrrerireaes | cvrererinns (VX7 ISR SN (VX7 ISR I 510,617 | .ovvevvverrns [ 0 06/25/2035| 1FM.....
225458 QM 3 |CSFB 2005-4 3A155.50 6/25/35.........ccooevvvvvivrinnis | oo 06/25/2013| MBS Paydown 0.80461482......... [ .cccovrverovrnrererinnes | crrviireerns 493,803 | ...covevve 493,803 | ...coovnnn 495,655 | ............ 490,073 | oo | e (1,348) [ v | v (QICZE: Y O 493,803 | ..ovvvrerins [ 0 06/25/2035| 1FM.....
225458 TU 2| CSFB 2005-5 2A13 PAC 5.50 07/25/2035..........cccccnee | vonee 05/25/2013| MBS Paydown 0.960855131........ | ccccovvevrrrverrcrrnne | v 244,342 | i, 244,342 | ........... 245,459 | ... 283,704 | oooorerrerins | evreriiennna(92) [ e | e (92) e | e 284,382 | s | 0 07/25/2035| 1FM.....
225458 TU 2 |CSFB 2005-5 2A13 PAC 5.50 07/25/2035..........ccoouee | vevee 06/25/2013| MBS Paydown 0.88713036 ..460,190 0 07/25/2035| 1FM.....
2254W0 FJ 9| CSFB2003-1 1A1 SEQ 7.00 2/25/2033..........ccocooveree [ v 04/25/2013| MBS Paydown 0.011332858....... | .cccoorvvevrerrnrenns | vrvvrriceeenn 3,509 | i 3,509 | v 3,636 | v 3,624 | e | e nn(80) e [ (80) | e | e 3,509 [ | e 0 02/25/2033| 1FM.....
2254W0 FJ  9|CSFB2003-1 1A1 SEQ7.00 2/25/2033.........cccovcvvvens | coree 05/25/2013| MBS Paydown 0.011299855....... [ cccovrvrrerrerrerienes | cerverereernn2,398 | 2,398 | v 2,485 | v 2877 | e | cevereenennn(38) | e [ evriieiienieen(38) | oo | 2,398 [ i | e 0 02/25/2033| 1FM.....
2254W0 FJ  9|CSFB2003-1 1A1 SEQ 7.00 2/25/2033........ccconvvvrrvns [ s 06/25/2013| MBS Paydown 0.011263805....... | .cccocvveriververinns | vrvviriienneeni 2,820 | i 2,620 | i, 715 | 2708 | s | evieneeenn(209) [ o | eeiieneeenn(209) [ o [ e 2,620 | s | s 0 02/25/2033| 1FM.....
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. [ 04/18/2013| MBS Paydown 0.8583333........... | cecoerervermrsnirnnins | coverenrsnnn06,687 | coviiiererrn66,667 | voviernrnn66,642 | oiiinrnn066,645 | oo | v | | v e | 0000 86,667 | v [ 0 11/18/2026| 1FE......
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026 . |R.. [05/18/2013| MBS Paydown 0.85...........ccccvues | covenerenmeermervernnee | cerereenssrnc86,668 | oiiiiiin68,668 | oo 86,642 | coriiiirin86,645 | oo | e [ | v [ [ vevreenenn86,666 | oo | e 0 11/18/2026| 1FE......
227170 AA 5| CRNN 2011-1A A1 ABS 4.94 11/18/2026 . |R.. | 06/18/2013| MBS Paydown 0.8416667........... | ccecevrrrvrirvrnrirens | verrenrrnn86,666 | ivviriirrn 86,666 | ovvevrrrn86,642 | 1ovieirnn86,645 | oo | e v [ e | e | orrennnnnn06,666 [ i | e 0 11/18/2026| 1FE......
227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027..........covvvenee R.. | 04/18/2013| MBS Paydown 0.94166667......... , 040 | oo e e |2 | | ereenreenn86,667 | i [ 0 09/18/2027| 1FE......
227170 AD  9|CRNN 2012-2A A ABS 3.81 09/18/2027............ccou... R.. ] 05/18/2013| MBS Paydown 0.933333333....... | .cccccovvveriinriiniins | cereernnn 06,667 | ..............66,667 | ... 66,639 | .ooovrrnen 66,640 w2 2 | 66,667 | ... [ s 0 09/18/2027| 1FE......
227170 AD 9| CRNN 2012-2A A ABS 3.81 09/18/2027...........ovvvenne R.. | 06/18/2013| MBS Paydown 0.925.................. 2 2 | 66,667 | ...covvvvrerns | e 0 09/18/2027| 1FE......
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028.... . | R.. | 05/18/2013| MBS Paydown 0.99166667 (0)|. 41,667 [ .o [ 0 04/18/2028| 1FE......
227170 AE  7|CRNN 2013-1A A ABS 3.08 04/18/2028.... R.. [ 06/18/2013| MBS Paydown 0.98333333: (0) 41,667 0 04/18/2028| 1FE......
22942G  AK  5|CSC HOLD INCREM B3 EXT L+175 03/29/2016....... | ..... 04/17/2013| Paydown 100.0.................. ,969,543 962 | oo | e 40,301 [ oo [ e 40,301 [ .ovvererinee | s 1,969,543 | .oovvvvrerres | oo 0 03/29/2016| 2FE......
22943E AB 9| CTCDO 2005-3A A2 CDO 5.16 6/25/35..........cocoovvnnee R.. [ 04/25/2013 MBS Paydown 0.325214755....... | ccocoveverrvrncrenins | voverennnnnnn 13,481 | e 13,461 | v 13,595 | oo 13,421 [ | v T | e | e, T | e 13,461 | oo [ 0 06/25/2035 3AM.....
22943E AB  9|CTCDO 2005-3A A2 CDO 5.16 6/25/35............cccn..... R.. | 05/25/2013| MBS Paydown 0.280902903....... | ..cccovevervrenrrienirns | cverererneni221,659 | e 221,559 | oo 223,772 221,559 | .o | e 0 06/25/2035| 3AM.....
22943E AB  9|CTCDO 2005-3A A2 CDO 5.16 6/25/35..........occonnen. R.. | 06/25/2013| MBS Paydown 0.208868648....... | ....ccocenveenernneenns | wrrerrnen 360,171 | i 360,171 | oo 363,768 | ...oeerin.359,107 [ oo | 31T [ [ 31 | | s 360,171 | oo [ 0 06/25/2035| 3AM.....
22943Y UR  8|CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37...... | ..... 04/27/2013| MBS Paydown 0.363790365 ....82,931 ....79,062 82,931 | oo [ 0 07/27/2037| 1FM.....
22943Y UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37...... | ..... 05/27/2013| MBS Paydown 0.33563937 ..199,309 90,010 ...199,309 0 07/27/2037| 1FM.....
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22943Y UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37...... 06/27/2013| MBS Paydown 0.327150942....... | ccccoueeenernerinernnee | cernernnennc80,098 | oiiirrn60,098 | oo 57,294 | 058,170 | s | e 1,905 | oo | e 1,905 | 60,098 | ..oovreereen | e 0 1FM.....
22944F BW  8|CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37 04/26/2013| MBS Paydown 0.279643282 167 33,038 | oo [ 0 1FM.....
22944F BW 8| CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37. .| 05/26/2013| MBS Paydown 0.271054214.. 336 49,722 0 1FM.....
22944F BW 8| CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37 06/26/2013| MBS Paydown 0.264536153 320 37,733 | e [ 0 1FM.....
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46...........cocovurvnne 04/25/2013| MBS Paydown 0.671113018 146 | oo | v 146 | 16,584 | .ooovvveveiens [ v 0 | v 20 1FM.....
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46...........ccocorvrenne 05/25/2013| MBS Paydown 0.661293205....... | .cccoveevevrrimernernnee | eornereenenne58,919 | 58,919 | 38,886 | v 23,026 | oo | s 3,947 | oo | e 3,947 | 58,919 | .o [ e 0 | v 89 1FM.....
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46...........cccrnvvrernnes 06/25/2013| MBS Paydown 0.654032555....... [ ..ccoevrervrnnverinnns | vvvvrernnennn 83,564 | oo 43,564 | ..o 28,752 | ovvrvrrnenn 17,025 633 | v | 833 [ 43,564 | ..o | e (V1 I 77 1FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036................ 04/15/2013| MBS Paydown 0.161138113....... | cevvevevvrrrerrncernee | cerererrneene35,778 | o 35,778 | v, 25,000 | .ovcrernenne 26,878 A79 [ | 79 [ 35,778 | oo [ e (V1 IO 41 3FM.....
23242 AB 9 |CWHEL 2006-F 2A1A SEQ FLT 7/15/2036................ 05/15/2013| MBS Paydown 0.156055211........ | ccccoveeerrnernncinnes | ceerernen 58,453 | o 58,453 | civerireens 40,844 | .oovvonnees 43913 | e | e 1,086 | ..oveverineincns | eeerenee 1,086 [ i 58,453 | .oovirrerienens [ cenne (V1 IO 83 3FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036................ 06/15/2013| MBS Paydown 0.151895519....... | ccccoovrevrrverrerrnns | cevevrrrnern 7,836 | o 47,836 | oo 33,426 | .o 35,937 | oo | e 1,293 | v | e 1,293 [ 47,836 [ ..coovrrrerrns [ 0 | v 83 3FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... 04/25/2013| MBS Paydown 0.574614904....... | ..coovvvvrinerinncnnes | coverernenn 33,724 | i 33,724 | oo 25,799 | oo 25,760 306 | cvovrrrerrerines | 308 | i, 33,768 | ..o [ e (V1 IOV 41 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... 04/25/2013| Pass-Through Loss 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... | 04/30/2013| Book Value Adjustment.. 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... 05/25/2013| MBS Paydown 0.561143619.. 438 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... 05/25/2013| Pass-Through LosSS..........cc.ceern. 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... 05/31/2013| BOOk Valug AQJUSIMENL..........cvv. | corerrerenrrrerierinee | ceernerinnineriesinees [ eenesineesssssnssnenes | eveeseeessesssnssnenins | ceveeens 1,599,181 1FM.....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... 06/25/2013| MBS Paydown 0.546659293....... [ ..ccocrvrvvrnrverinnns | vevvrernnnen35,975 | o 35975 | v 27,521 | v 39,661 ATT [ | T e 36,222 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... 06/25/2013| Pass-Through LOSS...........ccveeres | corveeevmerinenineenee | sevrnneineriserienenens | coieesnenenn 21,963 | oo 16,802 | .veuveenrrierierinee | eeenrrinernerinns v | e | vevenrrnennenn0 e | e 21,716 1FM.....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... 06/30/2013| BOOk Valug AQJUSMENL.........cccvvs | coverrrrernerrerierinee | ceerreeinniseriesinees [ cernesiseesnesissinenes | eversesessessssesseesns | cevseens 1,599,181 [ .o | eeernerirneineninns [ evnenennneiinens | vveernennneennen0 [ [, (21,963) [ ..overeerernne | e 21,963 | ... 21,963 [ .o 1FM.....
23247L AB 4| CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047........ 05/25/2013| MBS Paydown 0.681390207....... | ..ccoovvververrncernns | vrvverren 434,700 | ...........434,700 | ............420,980 | ............ 420,980 | ..o | 48 [ | e A8 | [ 434,700 [ .oovrrrrerrns | e 0 12
23247L AB 4| CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047........ 06/25/2013| MBS Paydown 0.643882873 T53,713 | v [ e 11444 | |l 11444 | | T78,2TT | ovevvvererres | e 0 12
23248A  AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47. .| 04/25/2013| MBS Paydown 0.384788738.. 7,813 12,778 0 1FM.....
23248A AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47 05/25/2013| MBS Paydown 0.383415279 .8,818 14,421 | [ 0 1FM.....
23248A AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47.................. 06/25/2013| MBS Paydown 0.380899866....... | ....cceeevrvmerrerrnee | cornrrnneenn 26,412 | 26,412 | i 16,375 | i 16,149 287 | oo | e 28T | 26,412 | oo [ (V1 IOV 65 1FM.....
23328* AA 5| WALGREEN-BETHLEHEM PA 6.69 9/15/18............. 04/15/2013| Paydown 100.0........c.ceverreririnns | corvereriemnrverrenernne | evereienenn 16,094 | s 16,094 | .oocvvvenne 17,350 | oo 16,752 [ oo | e (62) [ oo | verirerireenne(62) [ e 16,094 | .o | e [V I 359 T
23328* AA 5| WALGREEN-BETHLEHEM PA 6.69 9/15/18............. 05/15/2013| Paydown 100.0........ccoeverrerieene | cvvereereernerrneenee | ceenernnennn 16,184 | i 16,184 | oo 17447 | oo, 16,845 [ .o | e (80) [ +ovvereeerrrernnenn | weverererirneen(80) [ o 16,184 | oo | s [V IO 451 T
23328* AA  5|WALGREEN-BETHLEHEM PA 6.69 9/15/18............. 06/15/2013| Paydown 100.0........c.oeveneernrenne | coverrerirmnenernneennes | eeerenneenn 16,274 | i 16,274 | oo 17,544 | oo, 16,939 [ .oveoceivinei | e (99) [ ooevereererinnnnn | vrrrrerireeene(99) [ o 16,274 | oo | e (V1 I 544 T
23349* AA  0|DTE ENERGY CTL 7.40 11/15/2016.........ocverevernncne 04/15/2013| Paydown 100.0........cocvverrerirenne | cvvrrerrenrnerirnnenee | eeeverrnereee 74788 | s 74788 | ..o, 82,599 | ..o 78,060 | ..oovercerrines [ i (320) | covereerrrrnere [ ererrerreene(320) | o LE T I P (V1 I 1,845 2
23349* AA  0|DTE ENERGY CTL 7.40 11/15/2016......cconvvererernnens 05/15/2013| Paydown 100.0........ccevernrernreenne | coverrerrrmnrnenneeenee | eevereinneene 75,250 | o 75,250 | coovervrnens 83,109 | .covvrrenne 78,541 | oo [ s (416) | covereerereners [ e (416) | o 75,250 | .ooovvviereinnens [ o 0 2,320 Y2
23349* AA  0|DTEENERGY CTL 7.40 11/15/2016........cccrvvvrvrrerne 06/15/2013| Paydown 100.0.........cvvvrrerernnes [ overermrenrirnnrinninnns | vvvrereneeenn 19,714 | i, 75,714 | v, 83,621 | ovvrvrrnen 79,025 | oo | v (512) [ overerrvrrererenns [ ervrvereeene(B12) | e | v 75,714 | s | e 0 2,801 Y-
247358 AA  2|DELTA AIR 2012-12012-1 4.75 05/07/2020. 05/07/2013| Sinking Fund Redemption 100.0. | .... 0 s [ o0 | e | 142,832 | | 0 3,392
24736T AA  5|DELTA AIR LINES 09-1A 7.75 12/17/2019... .| 06/17/2013| Sinking Fund Redemption 100.0. (3) 0 e 8,172
251510 CV  3|DBALT 2005-1 1A1 SEQ FLT 02/25/2035 04/25/2013| MBS Paydown 0.27641385......... revnnrennernnsnnennens | vneenennnn 107,000 [ i 107,000 | oieieecn 77,709 | v 77,925 | s | v 9,792 | covovevveriennens [ oo ,792 | e | e 107,000 | oo [ e (V1 I 251
251510 CV  3|DBALT 2005-1 1A1 SEQ FLT 02/25/2035.................. 05/25/2013| MBS Paydown 0.270976798....... | ccccooveeneenerrneernes | wveerennnn 126,194 | 000126,194 | 91,648 | 91,903 | i | v 15,846 | .oovvverrrncrns | e 15,846 | i | 126,194 | i [ (V1 I 370
251510 CV  3|DBALT 2005-1 1A1 SEQ FLT 02/25/2035.................. 06/25/2013| MBS Paydown 0.26624761......... [ .cccovrrvevvrrnrererinnes | crrvrirnenns 109,764 | ............ 109,764 | ..cvvvvenee 79,716 | ovvvvrrne. 79,938 | v | e 11,662 | oo | e 11,662 | i | 109,764 [ s | e (1 I 385
251510 EP  4|DBALT 2005-3 5A1 SEQ FLT 6/25/2035..........ccoc0vnee 04/25/2013| MBS Paydown 0.33837367......... | ceeceeevrermerenennnns | cvverienes 115,547 | oo 115,547 | oo 86,725 | ..vcvrrnne 82,447 | .o | s 10,211 | v | e 10,211 | | e 115,547 | i | e 0 | o 194
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251510 EP 4 |DBALT 2005-3 5A1 SEQ FLT 6/25/2035..........c.coouvre | veves 05/25/2013| MBS Paydown 0.329098837....... | ..cccovrerereereneennns | ceverirenes 290,965 | ............ 290,965 | ....coone.. 218,388 | ..ccoovne 207,615 | oo | 0eerend1,856 | oo | v 61,856 | ..oorvrcrrrnens 290,965 | ...coovrererins [ e 0 06/25/2035

251510 EP  4|DBALT 2005-3 5A1 SEQ FLT 6/25/2035 06/25/2013| MBS Paydown 0.32334126 29,066 | ...ovvrrrreris | s 180,623 | ...oovvevrians | e 0 06/25/2035

251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36. . | 04/25/2013| MBS Paydown 0.1719503.. 7,381 0 02/25/2036

251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 04/25/2013| Pass-Through LOSS.........ccceveeres [ ovevrinerinencirerinnes [ eervrrnnrerisnneneis | eevvverennenee LTS | it TA15 | s | s | e | cevvenennenenins | vernrineninnneen0 | e [ [ | e 0 02/25/2036

251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 04/25/2013| MBS Paydown 0.1719503........... | ceceverevmrrverrerrnne | eevvverirneee 5,272 | e 5,272 | 05,272 | e 7,215 | s | v (114) | oo 14 /28 R I (VN ISP 87 |02/25/2036

251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 04/25/2013| Pass-Through LOSS........c.ueveerer | covernerenernenineninnee | weevmerinsernernenennees | cevnernneensen3, 298 | viiiieirnnn3,298 | oivieeiecisceninninns | cevvreriieniineens [ covveriinsineninnee | e (0 [ UUTOPORRORTOPEN PURPPORPOTPIORORPIOPIORE IUPORPORPPORORTIOR FOVPN 0 | v 88 |02/25/2036

251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36..........cc0. | .o 05/25/2013| MBS Paydown 0.170274928....... [ .cccovvrermrnvrnnnens | cvvvrvireinnns 6,146 | .oooorvrrne. 6,146 | .oooovverirnnnd (T I 8,007 [ .o | v (V2] [T IR (V2] ) I 6,146 | .oovvvrivriens | e (V1 I 127 |02/25/2036

251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ...c. 05/25/2013| Pass-Through LOSS...........ccverees | covrernermnerinenirneesnns | vevvnerinesiesesnensnes | evenneessnsinnes 5,582 | coovrrierin 5,582 | v | e [ e | e (V1 SUOORORTORTORN PO RTORTORRTORROOT IVPURIRRPRRPO PO [V IO 115 | 02/25/2036

251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 05/25/2013| MBS Paydown 0.170274928....... | ccccovvenivnerirerines | cevrnreineiand 4,390 | oo 4,390 | o 4,390 | oo 5,719 | oo | eevveniiienns [CCL0) T IO (CL0) | P 4,390 | .o [ e (V1 IOV 91 |02/25/2036

251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 05/25/2013| Pass-Through LOSS..........cccvveres | vorerrreemmrnenieninee | eeemneinsnnnernennnees | eevverrernnsedy 987 [ v 3987 | i | e [ e [ e (V1 SPOOROOPOSPOR PO PPORPTORRTORRPOOROPR IVPURPPOTRPOPPOO OO 0 | v 82 | 02/25/2036

251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 06/25/2013| MBS Paydown 0.16885712......... | .cccoeeivrerrererreriens | cvvrnrireeenenc8,665 | i 6,665 | o 8,665 | oo 8,776 | .ovevverreernrs | v [P5)) [ 6,665 | .ovvvreeererenns | e (V1 I 166 |02/25/2036

251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 06/25/2013| Pass-Through LOSS.........ccvvveeres [ covernrrnerrnineneninnes [ rernrrnnineisnnenens | e 3,2600 | i 3,280 | oo | v | vevernsinsninnens | vevrvenenneenns | cvernensnnnnneen0 | e [ [ | v 0 02/25/2036

251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36. .| 06/25/2013| MBS Paydown 0.16885712 4,761 0 02/25/2036

251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 06/25/2013| Pass-Through Loss . 2,328 22,328 | e [ | | e | o0 [ [ | [ 0 02/25/2036

256853 AA 0| DOLPHIN ENERGY 5.888 06/15/2019..........cccrvvrnv. R.. [ 06/15/2013| Sinking Fund Redemption 100.0. | .......ccvevvvvvvrenns | wovvvrernns 315,000 | ..oovrnee. 315,000 | .ooerene 314,213 | e KH T o R IO B1 [ [ v (51 I [OOSR ISR 315,000 [ .oovvreerirres | veene 0 e 9,274 |06/15/2019

25755T AC  4|DPABS 2012-1A A2 ABS 5.216 01/25/2042............... | ..... 04/25/2013| MBS Paydown 0.98125.........cccooe | covererrerrnerrneriinns | cerneerneennd 60,000 | ..coovrrrnen 60,000 | ..ooverneens 60,000 | ..oocvvrnene 59,999 N1 I (V1 I 60,000 | ..oovvrererins [ e (V1 I 1,565 [01/25/2042

258257 AA 2 |DORIC NIMROD AIR 2012-1B 6.50 05/30/2021........ R.. [ 05/30/2013| Sinking Fund Redemption 100.0. | .......cccoevvrerrrerns | wrvvvrerne 286,546 | ............ 286,546 | ............. 286,546 | ............. 286,535 20 (V1 I 286,546 | ...ccoovivires [ (1 I 9,313 | 05/30/2021

258258 AA  0|DORIC NIMROD AIR 2012-1A 5.125 11/30/24.......... R.. | 05/30/2013| Sinking Fund Redemption 100.0. | ......ccvvvereernmenns | crvverirenns 106,129 | ..ooocveeeee 106,129 | ..oovvveneee 106,129 | ..ovvvvneee 107,723 | oo | e 1,857 [ oo | e 1,557 [ oo | e 106,129 | oo | e (V1 I 2,720 | 11/30/2024

26223N  AE  5|DRUG 2012-1 A2 ABS 5.80 07/15/2024............cccovuvs | cevne 04/15/2013| MBS Paydown 0.78512821......... | cecceeevrnerrerineenns | cvrverienns 504,615 | ............ 504,615 | ..occvenee 504,528 | ............ 504,539 | .ovvveerinriiens | e LV [T IS L[V SRR IS 504,615 | ..cvoererrinns [ 0 . 14,634 |07/15/2024

262230 AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025..........cccoc. | vevee 04/15/2013| MBS Paydown 0.89673107......... | cccveerveerererenrines | crvverirenns 368,728 | ............ 368,728 | ..ccooonee. 368,726 | ............ 368,720 IR/ Z 3 I 368,728 | ..ovvvvrvenrs [ e 0 5,866 |01/15/2025

26358B AA 6| DUANE 2006-3A A1 CLO FLT 01/11/21...cvvvcrenens [ 04/11/2013| MBS Paydown 0.78477005......... | ccccveeeeremerrerirnee | overnnes 2,108,339 | ......... 2,108,339 | ........ 1,981,838 | ......... 2,053,146 | .coovvvvcrierns | e 54,242 | oo | e 54242 | i | 2,108,339 | .coovererceirns | e (V1 I 6,141 |01/11/2021

278265 AC 7|EATON VANCE CORP 6.50 10/02/2017.. .| 06/28/2013| Cash Tender 120.594.... 6,695,033 13,844,000 .13,918,815 13,883,561 1,025 | e | e 1,025 | e | 13,886,461 ..2,808,573 |..... 601,671 |10/02/2017

28108P AA  4|ESLFT 2012-A AP ABS FLT 10/01/2025.........oocevvees [ vonee 04/01/2013| MBS Paydown 0.753770125 287,979 | e 287,979 | .o 289,419 | oo 289,232 287,979 | .o | e 0 3,946 |10/01/2025

28108P AB 2| ESLFT 2012-A AT ABS FLT 10/01/2025.........cccoovvnes | wonee 04/01/2013| MBS Paydown 0.755878671....... | .cccovverrerrerineians | ceveerirnes 275,843 | ............ 275,843 | ............ 276,308 | ............ 276,313 275,843 | oo [ (V1 I 3,562 |10/01/2025

29248* AA  9|EN-TOUCH SYSTEM REV L+550 12/31/2013........... | ..... 06/07/2013| Paydown 100.0........cccevermvimirins | ovrererrienienirneeins | cveerienns 496,291 | ..oovvonees 496,291 | ....coovun 493,809 | ........... 495,037 | oo | e 1,654 [ | e 1,654 [ [ 496,291 | oo [ 0. 18,514 |12/31/2013|4Z........

29248* AB  7|EN-TOUCH SYSTEMS TL L+550 12/31/13.......cccuves | cevne 06/07/2013| Paydown 100.0........coceverrererine | vovererieemnerirenirene | overenes 2,040,209 | ......... 2,040,209 | ......... 2,030,008 | ........ 2,035,056 | .oooereerirerine | e 6,799 | oo [ rrrreennn8,799 | | i 2,040,209 | .coovvvevviinnnns [ e 0 . 76,109 |12/31/2013|4Z........

29286B AC  3|ENGILITY HOLDINGS TL LIBOR +450 7/17/17........ | ..... 03/31/2013| Paydown 100.0........ccceverrerreins | eeremeereenieeineinens | cvreerienes 187,500 | ..ooocveneee 187,500 | c.ooovvenee 185,815 | covvvvrne 186,067 101 | s [ e 101 | | s 187,500 | oo | e 0 2,695 |07/17/2017| 3FE......

294450 AA 3 |EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037......... | ..... 06/25/2013| MBS Paydown 0.101197728....... | ccccoovvvvrrrevreeernee | vvrerenenn 133,850 | 133,850 [ 1o 130,169 | v 130,169 | s | rveereenni289 [ | e8| [ v 133,850 | .coovrvrerienns [ eeree 0 | v 26 | 04/25/2037| 1Z........

30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042.........cconvvevsces [ o 04/15/2013| MBS Paydown 0.987951806....... 30,120 | oo [ e (V1 IO 423 | 10/15/2042| 1FE......

30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042..........covrvves | corne 05/15/2013| MBS Paydown 0.98554216......... 30,121 | [ oo (1 I 529 | 10/15/2042

30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042.... 06/15/2013| MBS Paydown 0.98313252......... 30,121 | e [ 0 10/15/2042

31331F AB  7|FEDEX 1993 TRUST A2 8.76 05/22/2015. .| 05/22/2013| Sinking Fund Redemption 100.0. 394,314 0 05/22/2015

31620M AB 2 |FIDELITY NATIONAL 7.625 07/15/2017... 05/15/2013| Make Whole Call 106.88128....... revrereseeensnnennens | e 148,169 [ 1. 700,000 | 709,327 | i 708,054 | s [ e (T34) | s | e (T34) | e | s 707,869 40,300 | ...... 40,300 | ...... 44,479 |07/15/2017

316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....cvvvvvrirrinirinens [ 04/01/2013| Sinking Fund Redemption 100.0. 32,954 | oo [ (V1 I 783 | 06/01/2017

316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....ccovvvvvrvrvvrernans | veree 05/01/2013| Sinking Fund Redemption 100.0. 33,150 | oo [ e (V1 I 984 | 06/01/2017

316817 AA  3|57TH ST MTGE 7.125 6/01/2017.....cvvvvvervcivrirnens | e 06/01/2013| Sinking Fund Redemption 100.0. 33,347 | oo | e (V1 I 1,188 |06/01/2017| 1FE......
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319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 04/04/2013| Paydown 100.0........coueverererneennns | vorernerierineesienieee | oveines 1,003,084 | ......... 1,003,084 | .........1,003,084 | .........1,003,084 | ....cccccoerrmirrne | crrrmrrmrirenines [ e (V1 TR IS 1,003,084 | ...ccoovvvrnnrs | cenne (V1 I 09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016.. 05/02/2013| Paydown 100.0... ...52,794 0 [ [ [ [ e 52,794 | [ 0 . |09/24/2016) 4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016.. .105/03/2013| Paydown 100. 164,981 | .o 164,981 [ 164,981 [ e | e [ e 0 . |09/24/12016
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016.. 05/06/2013| Paydown 100.0... .910,695 0) [ e [ e (0) | e | 910,695 [ s | e 0 . | 09/24/2016| 4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 05/08/2013| Paydown 100.0........c.ceverererreviee | vorernrreverinerrenirene | wvrrennnn 118,786 | i, 118,786 0 [ [ [ | e 118,786 [ s [ (V1 I 09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 05/10/2013| Paydown 100.0........ccoevereerveenne | cvvererrmernenneennee | eeveneinneenn26,397 | o 26,397 | .oveeeerni26,397 | 28,397 [ | e [ (V1 I 26,397 | .o [ e (V1 IR 09/24/2016|4Z........
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 05/13/2013| Paydown 100.0.........evevrvvererennes [ orermrmeriensererinnn | crreneeern 376,157 | i 376,157 0)] ... ((0) [T IR 376,157 [ .ovvvvvervrres | e (01 I 09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 05/14/2013| Paydown 100.0........ccoeverrerieenne | cvvvrreermernenrneenee | eevenernnenn 59,393 | o 59,393 | .o 59,393 | 59,393 [ | e [ (V1 I 59,393 | .o [ e (V1 IR 09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 05/15/2013| Paydown 100.0.........oocvverenrenes | vovrrreirerineiseiinens w0 [ (V1 I 727 I PO (V1 I 09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 05/16/2013| Paydown 100.0.......c.vvvvrerirnieines | veverrerriinnineiinens IR0 I (V1 I 39,595 | ..o [ e (V1 IR 09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 05/17/2013| Paydown 100.0........ccvveererneeenne | cevernervmmeemenneeinnee | eevnrrnneen 19,798 | i 19,798 | 19,798 | 19,798 | s [ e [ e (V1 I 19,798 | oo | e (V1 IR 09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016.. 05/21/2013| Paydown 100.0........c.oevererveinins | corervnrivmniverrenirnns | eeverreeeeee39,595 | 039,595 | 1iii0i39,895 | 39,595 | s [ [ 0 39,595 | v [ s 0 . | 09/24/12016| 4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016.. .1 05/23/2013| Paydown 100. 0 0 13,198 0 . |09/24/2016
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 05/28/2013| Paydown 100.0... 0)] ... 0)f.. 275,095 [ .ooovveereres | oo 0 09/24/2016|4Z........
319963 ZD 9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 05/30/2013| Paydown 100.0........ccvvvvrererennes [ orermrmnrinnsererinnes | crrererrn 386,056 | covrvnvnes K] [(0)] 386,056 | ..ovvverririrn [ s 0 09/24/2016|4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 06/03/2013| Paydown 100.0........ccoeverneerveene | cvvernermernenineenee | cevereennen 49,494 | i N1 I (V1 I 49,494 | ..o [ (V1 IO 113 | 09/24/2016| 4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 06/26/2013| Paydown 100.0..........ovveerernveinns | coveremrnmeieeinenees | eevererneencd6,195 | 86,195 | 46,195 | coiiinnn86,195 | s [ [ (V1 I 46,195 [ ..o [ (V1 I 610 |09/24/2016(4Z........
319963 ZD  9|FIRST DATA REVOLVER PR+300 9/24/2016........... | ..... 06/27/2013| Paydown 100.0........cccevervrercrene | corerreremmrmerrenirnee | eevvvrnneen 19,798 | i 19,798 | i 19,798 | 19,798 | s [ e [ e (1 I 19,798 | oo | e (V1 I 09/24/2016|4Z........
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036.........c.ccc. | veo 04/25/2013| MBS Paydown 0.681038796....... [ ..ccocvorerevrnrrerinn | crverern 398,901 | 11irri398,901 | 1o 371,721 | 371,886 | v | e 9,082 | oo | e 9,082 [ .o | e 398,901 [ .ovveererrerins [ e (V1 I 351 |07/25/2036( 1AM.....
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036............c.. | ... 05/25/2013| MBS Paydown 0.671117504....... | cccovvvvnrvverivcrrene | vovvrennn. 249,431 | . 249,431 | 232,421 | 10ii232,524 | s | v 1,368 | oo | v 1,368 [ .o [ v 249,431 | oo | e 0 07/25/2036| 1AM.....
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036...........c... | ... 06/25/2013| MBS Paydown 0.653490599....... [ ..cooorervmrvrrerinnns | covveennn 443,158 | e 443,158 | oo 412,937 | i A13119 | | e 14,245 | o | s 14,245 | oo | s 443,158 [ .o | e 0 07/25/2036| 1AM.....
32051G NS  0|FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35..... .| 04/25/2013| MBS Paydown 0.19457877 456 |..... 456 15,841 0 06/25/2035| 1FM.....
32051G NS  0|FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35..... | ..... 05/25/2013| MBS Paydown 0.191763388.. 728 |.... 728 12,951 [ oo [ 0 06/25/2035| 1FM.....
32051G NS  0|FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35..... | ..... 06/25/2013| MBS Paydown 0.187730632....... [ ..ccooererevrnererinn | vervvrrnnne 18,551 | i 18,551 | 013,983 | il 13718 | i | e 2,365 | oo | e 2,365 | .o 18,551 | oo | e (V1 IOV 65 | 06/25/2035| 1FM.....
32051G Y2  5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ |..... 05/25/2013| MBS Paydown 0.356455579 - T (7 I 1,206 | .ooovvervivennes [ e 0 | s 13 |05/25/2036( 1FM.....
32051G Y2  5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ | ..... 06/25/2013| MBS Paydown 0.356144652 856 | ....... 903 [ oo | e 8,123 | oo [ e 8,123 | .o 1,359 | oo [ s 0 | v 18 |05/25/2036( 1FM.....
32051S  AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 FB........ | ..... 04/25/2013| MBS Paydown 0.369575162....... [ ..ccoervrvrernrrerinne | wrrveernrnen53,630 | v 53,630 | oo 36,871 | ..ocvvennen. 36,571 587 |..... 587 | oo 53,630 | ..o [ e [V I 126 |04/25/2035| 1FM.....
32051S  AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 FB........ | ..... 05/25/2013| MBS Paydown 0.36334141......... [ cccovvvvvrrnnverinn | cverernnnn. 93,506 | ........93,506 | oo 64,286 | .............. 63,763 | ..o | e 11,573 | oo | e 11,573 | oo 93,506 | ..ovvererenren [ e [V IO 274 |04/25/2035( 1FM.....
32051S  AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 FB........ | ..... 06/25/2013| MBS Paydown 0.3600822........... [ cccoevvrrreenrererinnes | cevveernnne 48,888 | .......48,888 | oo 33,611 | oo 33,337 829 |.... 829 [ .o 48,888 | ...oocovverrrins [ 0 | oo 172 |04/25/2035| 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 11/25/2012| MBS Paydown 0.387408075....... | .ccccovrvrrerinnerrnns | crrrernnnnn 39,400 | ... 184,002 | oo 25,603 | oo | e | e | s (V1 FSOOSOTOTURTORN PRORPORPTOROPURPUOROIR IUSUTPTRTRRPOO OO (01 I 11/25/2037| 1FM.....
32056) AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 11/25/2012| Pass-Through LOSS........cccccerveres [ woverrmrnrrnnnninniiens | cerrereerenni39,400 [ ciiiiienn(39,400) [ 1ovvvrrernra(25,803) [ oo | cevrereeisssiseiies | eveveeesssnisnnns [ enes (V1 ST OO U SO 0 . [ 11/25/2037| 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB... . | 12/25/2012| MBS Paydown 0.385207012.. 43,595 | e | e | e | e 0 0 . [11/25/2037{ 1FM.....
32056) AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 12/25/2012| Pass-Through Loss 43,595 | o | e | e | e 0 39,400 | .oovvereiren [ 0 . [ 11/25/2037| 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 04/25/2013| MBS Paydown 0.375330462....... [ .cccoevvrrvrerrerinns | cevveererren24,086 | oo 24,086 | oo 15,652 142 |..... 142 | i 24,086 |...coooverreninn [ cenee 0 11/25/2037| 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 05/25/2013| MBS Paydown 0.370376982 221,096 | ..cooonnn 233,056 [ .ovovrvrricirene | e 2,135 | o | e 2,135 | 362,471 | oo | e 0 11/25/2037| 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 05/25/2013| Pass-Through LOSS........cceveeees | covreeernensneneneenns | vervensinerneeenneennns | cnverieennnni22,225 | v 14,442 | oo | e | e | e (V1 UUURORORTOR IPTRRTORIORTOROOOTR IUPORIRTRRTO O 0 11/25/2037| 1FM.....
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32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 05/31/2013| BOOk Valug AQJUSIMENL...........cve. | covereererinriieriens | erineirnneinnsineriienes [ e | oesesessesessessnnins | coveees 35,348,833 | ..o | e [ o (VI PRI IS 104,263 | ...oovvvvvvinens | e (V1 I 11/25/2037| 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 06/25/2013| MBS Paydown 0.362119636.. .388,500 | ..o | e 3,559 | i | e 3,559 567,007 | ..covvevrrrnnns | conne 0 11/25/2037| 1FM.....
32056) AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB... .| 06/25/2013| Pass-Through Loss.... JOUR VTSSOSO NSRRI BV 0 37,225 0 11/25/2037| 1FM......
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37FB.... | ..... 06/30/2013| Book Value Adjustment.. AT,674,417 | oo | e [ e 0 (CAPL:) | T B 0 11/25/2037| 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036..........cc.cvuverec | cevee 04/25/2013| MBS Paydown 0.49234142.......... | cccevvvvercmerverirens | conreiininnd 58,663 | ...covvvrecn 58,663 | ...........45,244 | ... 47,859 | ..o | e 1,378 [ v | e 1,378 [ 58,663 | ..covvverinrnns [ o 0 02/25/2036| 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036..........cccoruver | cevee 05/25/2013| MBS Paydown 0.48313586......... | cccevrvrerereeerneenins | cvvverienns 119,672 | oo 119,672 | v 92,297 | oo 97,632 | oo | e 3,324 | s [ e 3,324 | e | s 119,672 | oo | e 0 02/25/2036| 1FM.....
32113 CF  O|FNLC 2005-4 A3 SEQ FLT 02/25/2036...........ccccrvverer | vrer 06/25/2013| MBS Paydown 0.46732507......... [ cccovrrrervrrnrerernnes | cvrvrervenns 205,540 | ............ 205,540 | ............158,523 | ............ 167,686 | ..ovvveererviiens | e 12,789 | oo | s 12,789 | oo 205,540 | ..ovoovrierirns [ 0 02/25/2036( 1FM.....
33716M  AA  5[FIRST TENN BANK BKNT 4.625 05/15/2013............ | .o... 05/15/2013| Maturity 100.0........ccoevereerreennes | veverereeernerireninne | oveennes 2,025,000 | ......... 2,025,000 | .........2,002,566 | ......... 2,026,669 | ....ovvrerierins | v ((H0LS7 T U I (5,082) [ .ooovevrirere | e 2,025,000 | .coovreriinnens [ e 0 05/15/2013| 2FE......
347466 AE  4|IRWIN LAND LLC A-2 5.30 12/15/2035.........ccconvvernee [ o 06/15/2013| Sinking Fund Redemption 100.0. | .....ccceeverveneians | cevverienns 127,895 | oo 127,895 | o0 120,277 | e, 121,015 171 | ... L4 T [T IO 127,895 | oo | e 0 12/15/2035| 1FE......
361477 AA 0| GATX CORP 08-2 9.00 11/15/2013.......coovvvmrvrrerrans [ e 05/15/2013| Sinking Fund Redemption 100.0. | .....covvvnrrrerrens | cerrvirnnendd 41,007 | oo 41,007 | .o 41,007 | e 41,007 (0)].er [(0)] 41,007 [ ovrvirerres [ 0 11/15/2013| 2AM.....
361477 AA 0| GATX CORP 08-2 9.00 11/15/2013......cvoervmrerreriraes [ e 05/24/2013| Sinking Fund Redemption 100.0. | .....ccvervvereneenns | crvvereennd 601,540 | ............ 601,540 | ............601,540 | ............ 601,545 (3)]eeer (€)] FEST [ 601,540 | ..ovovvrererns [ 0 11/15/2013| 2AM.....
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28........ccoccens | s 04/25/2013| MBS Paydown 0.07928175.... 2,465 | .oovvviirienns | e 0 12/25/2028| 4FM.....
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28 . | 05/25/2013| MBS Paydown 0.078856604.. 2,126 0 12/25/2028| 4FM.....
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033............ | ..... 04/25/2013| MBS Paydown 0.11230879.... 18,615 | ovvvvverciiens | e 0 04/25/2033| 1FM.....
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033............ | ..... 05/25/2013| MBS Paydown 0.106682434........ 16,879 [ ovvvvveveiens [ 0 04/25/2033| 1FM.....
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033............ | ..... 06/25/2013| MBS Paydown 0.100353449....... 18,987 [ .ovovvveveiens [ e (V1 IO 436 |04/25/2033( 1FM.....
36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... |..... 04/25/2013| MBS Paydown 0.520099656....... [ ..ccooerrrrevrnrrerinnes [ corvereneneend 5,361 | i 5,361 | i 5,094 | il 177,009 | v | e 15 | [ e 15 | 5,361 | oovvvirvriens | e (1 I 66 |07/25/2035| 1FM.....
36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... |..... 05/25/2013| MBS Paydown 0.517715038....... | .cccovevvrrverirerernee | vevvrrirneeen,360 | i 9,360 [ oiiiinnnn8,894 | 112,055,111 | s | i3 i | 33 [ 9,360 | oo | e [V I 143 | 07/25/2035| 1FM.....
36190F AD  2|GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... | ..... 06/25/2013| MBS Paydown 0.508074913....... | ccccvveermrvneereeernes | eevrerrneene37,837 | 37,837 | 035,955 | 111000.8,307,925 | oo | v 164 [ | e 164 [ 37,837 | [ e (V1 I 691 | 07/25/2035| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... |..... 04/26/2013| MBS Paydown 0.753224361....... | ccccoovrverriverrerrnes | vovrnrerenn 824,071 | 424,071 | i 412,607 | i 815,120 | s | 30889 [ | 3,489 [ i [ e 424,070 | s | s (V1 I 8,431 |01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... | ..... 05/26/2013| MBS Paydown 0.728990165....... | ..cccoevvvevrrerrneernes | wrvernnn.898,440 | ............898,440 | ...........874,153 | .o 879,113 | oo | v 12,295 | oovevveeereeeiies | 000 12,295 | e | 898,440 | s | 0 22,345 |01/26/2037| 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37..... .106/26/2013| MBS Paydown 0.704221955....... | .ccccovvververinnians | c0eenn918,238 | ......918,238 | ..........893,415 | ..........898,484 | ..o | e 12,880 0 27,396 | 01/26/2037| 1FM.....
36192E AB  7|GTP CELLULAR 12-2 A 4.336 03/15/2019........coceree [ vonee 04/15/2013| Sinking Fund Redemption 100.0. [ .......cooovrevverrere [ ververereeecne8,785 | 8,785 | 08,785 | 8,785 | e | cvvernrnniinninns | evveinniseienns | cvernnnnnieninen0 | veveisnieniens [ vvrirennnenen8,785 [ | e [V I 127 |03/15/2019| 1FE......
36192E AB  7|GTP CELLULAR 12-2 A 4.336 03/15/2019.......cocconee | e 05/15/2013| Sinking Fund Redemption 100.0. | .....cccovvvvrrnmirnee | verrrrinnere8,785 | i 8,785 [ 8,785 | 8785 | s [ e [ | vevisrinennnn0 [ [ 8,785 | i | s 0 | oo 159 |03/15/2019| 1FE......
36192E AB  7|GTP CELLULAR 12-2 A 4.336 03/15/2019........coccree | venee 06/15/2013| Sinking Fund Redemption 100.0. [ .......cocovrvvrerrnne | vorvereneeecne8,785 | iiiiiiien8,785 | 8,785 | 8,785 | e [ e [ evvensisenenns | cvernrinnnienieen0 | e [ vvrirennnenen8,785 [ s | e [V I 190 |03/15/2019| 1FE......
36228F G7 5| GSR 2004-3F 2A4 PAC 5.50 2/25/2034...........cccovuvene | cevee 04/25/2013| MBS Paydown 0.68922724......... | .ccccovvvnereivernennns | crrverireees 268,242 | ........... 268,242 | ............ 266,796 | ....coonee 267,098 297 |..... 297 | 268,242 | ..o [ (V1 I 4,918 | 02/25/2034| 1FM.....
36228F G7  5|GSR 2004-3F 2A4 PAC 5.50 2/25/2034.............ccccoo. | oo 05/25/2013| MBS Paydown 0.609291636....... | ....cccovvevvreriinrians | crvverienns 336,769 | ........... 336,769 | ..cooonenn 334,953 | oo 335,332 497 | ... 497 | s | e 336,769 | .oovvrervires | e (V1 I 7,718 |02/25/2034| 1FM.....
36228F G7 5| GSR 2004-3F 2A4 PAC 5.50 2/25/2034...........cccoouvene | cove. 06/25/2013| MBS Paydown 0.526904953....... | ..ccovrvrererereneenns | crvverirenns 347,095 | ............ 347,095 | ............ 345224 | ............ 345,615 685 |..... B85 [ .o [ e 347,005 | ..cvovrrvcrres [ (V1 I 9,545 | 02/25/2034| 1FM.....
362341 BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035............. | ..... 05/25/2013| MBS Paydown 0.651809599....... | ccccvevverenerrneriens | cerneerneinns 83,132 [ oo 83,132 O 1| s 83,132 | oo [ e (V1 IO 66 |06/25/2035| 1Z........
362341 BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035............. | ... 06/25/2013| MBS Paydown 0.626637827....... [ ..ccovrvervrnvererinnes | corvrirrenns 264,304 | ............ 264,304 | .........259,018 | ........... 259,018 [ .oooiiiriiiiins [ i 2,909 | oo 264,304 | .oovveiierinns [ 0 06/25/2035(1Z........
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046.... 04/25/2013| MBS Paydown 0.696774062 .358,381 32,873 |..... 358,381 | ovveeeeeries | e 0 05/25/2046| 1FM.....
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046 .1 05/25/2013| MBS Paydown 0.690708748.. 110,552 | e 7878 | i 76,498 [ [ v 1,447 ...110,552 0 05/25/2046( 1FM.....
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046.... 06/25/2013| MBS Paydown 0.672244987 .336,539 28,875 |..... 336,539 [ oo | oo 0 05/25/2046| 1FM.....
36244S AD 0| GSAA 2006-13 AF4 SEQ STP 07/25/2036..........cocee | corne 04/25/2013| MBS Paydown 0.77429452......... [ .cccoooveveonereinns | creereeen 103,581 | i 103,581 | covvverenee TTATT | 89,601 | e | e 6,060 | ..oooveeveerrerins | cererreenn8,080 | oo | e 103,581 | oo | e 0 07/25/2036| 1FM.....
36244S AD 0| GSAA 2006-13 AF4 SEQ STP 07/25/2036..........ccovv | coree 05/25/2013| MBS Paydown 0.767385863....... | ..cccocvevrvenirverrans | woerneennn 138,173 | i 138,173 | cooirerr095,339 | i 92,845 | e | v AT771 | e | ool LT | | v, 138,173 | oo [ 0 07/25/2036( 1FM.....
36244S AD 0| GSAA 2006-13 AF4 SEQ STP 07/25/2036...........cocoee | cerne 06/25/2013| MBS Paydown 0.760940774....... | .cccovvvervvrvrrerinns | crrerenn 128,902 | o 128,902 | ..ooverr..88,942 | i 86,615 | i | s 14,532 | oo | e 14532 | i | 128,902 | ..ooovvvvvereens | e 0 07/25/2036| 1FM.....
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362631 AB 9| GSR 2006-OA1 2A1 SEQ SSNR FLT 08/25/2046 04/25/2013| MBS Paydown 0.16936182......... [ cccovrrereerrererinns | vervrrineeree 19,031 | i 79,031 | 062,929 | coicin83,951 | i | e 1,868 | s [ e 1,666 | i | v 79,031 [ | e 0 08/25/2046| 1FM.....
362631 AB 9| GSR 2006-OA1 2A1 SEQ SSNR FLT 08/25/2046.... 05/25/2013| MBS Paydown 0.162962934....... [ .cccoveverververerinne | crvveennn 140,328 | 10 140,328 | i 111,736 | o 113,552 | e | e 14558 | s [ e 14558 | i | 0000 140,328 [ i | e 0 08/25/2046| 1FM.....
362631 AB 9| GSR 2006-OA1 2A1 SEQ SSNR FLT 08/25/2046 .| 06/25/2013| MBS Paydown 0.159712922.. 0 08/25/2046| 1FM.....
362669 AV 5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027 04/25/2013| MBS Paydown 0.18642748......... [ ccccovvvervvrnereinns | verererneren22,088 | 022,088 | oo 20,473 | 20,154 | e | e (118) s [ e (118) | i | 022,088 [ s | e 0 06/25/2027| 1FM.....
362669 AV  5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027................... 04/30/2013| Book Value AdJUSIMENL...........ccc.. | covverrrvnrrrerirerinne | eevnmeiennrneriieniinens [ ceverinnenssinsnenes [ roverneeennnnnenn | eevneeendy 4,084 | i [ v [ | 0 [ [ e (31,190) | o | s (V1 I 06/25/2027| 1FM.....
362669 AV 5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027.................... 05/25/2013| MBS Paydown 0.179834721....... [ ccccovvverevcncrerinns | crierernn 159,835 | 1 159,835 | Lo 148,147 | i 145,837 | e | e 1,996 | .oovveeereeiens | vereeeeren 1,996 | i [ 00 159,835 | s [ (V1 I 3,995 |06/25/2027| 1FM.....
362669 AV 5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027................... 05/31/2013| Book Valug AQJUSIMENL...........coo. | coverrrenrirnniieriens | eeeenriinsieeiiesinens [ coveeiseissnsinsiennes [eovneseiennnnninnnns | evvneeendy 148,084 | oo [ v [ | o0 [ [ oo 31,096 | i | e (01 I 06/25/2027| 1FM.....
362669 AV 5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027.................... 06/25/2013| MBS Paydown 0.160984315....... [ .cccoovververvrrerinnns | crveennn 456,791 | ooei 456,791 | ... 423,388 | ..o 416,985 | oo | e 27,463 | oo | e 27,863 | s | 856,908 [ s [ 0 . 13,701 | 06/25/2027| 1FM.....
362669 AV 5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027.................... 06/25/2013| Pass-Through LOSS.........cccuveeres [ ovevrinerinrncirennnes [ eervrrnrrerisnneeis | v 218 | 203 | s | e | vevernrneninniees | veviverisnsenenns | verneneninnneen0 | e [ o 101 [ | e 0 7 106/25/2027| 1FM.....
362669 AV  5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027................... 06/30/2013| Book Value AdJUSIMENL...........ccc.. | covverrrvnrrirerirerinee | cevnnriennrnereninens [ e [rovernenennnnnnenns | evvneeendy 14,084 | i [ v [ | eveverineinenn0 [ [ (124) | o | e (V1 IR 06/25/2027| 1FM.....
36298G AA 7| GSPA MONETIZATION TR 6.422 10/09/2029........... 04/09/2013| Sinking Fund Redemption 100.0. (B) ] e @) | e | 17,299 [ [ 0 10/09/2029| 1FE......
36298G  AA 7| GSPA MONETIZATION TR 6.422 10/09/2029.. 05/09/2013| Sinking Fund Redemption 100.0. | .... AB) | e [ errerrineieend(8) | e | e 17,391 s [ 0 10/09/2029
36298G AA  7|GSPA MONETIZATION TR 6.422 10/09/2029.. .1 06/09/2013| Sinking Fund Redemption 100.0. (7) 0 10/09/2029
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16. 04/20/2013| Sinking Fund Redemption 100.0. | .... 142 | s | 142 | | veirinen6,204 | [ 0 09/20/2016
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........covvvrevrncn 05/20/2013| Sinking Fund Redemption 100.0. 143 [ s [ e 143 i | 8,242 | i [ 0 09/20/2016
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........cccecenerenne 06/20/2013| Sinking Fund Redemption 100.0. 143 [ e | e 143 [ | e 8,273 | i [ 0 09/20/2016
371866 ZZ 0|GENESIS GRP TL 12.00 9/17/2017.....ccvvvvrrriirernne 12/31/2012| Paydown 100.0.......ccccvnrirervnnes [ eoverrmrnerennerinnnes [ | e 113750 | i 111,213 [ [ [ e, 91 [ [ v 9T i | e 113,750 [ | e 0 09/17/2017
371866 ZZ 0| GENESIS GRP TL 12.00 9/17/2017......covvvvvrrrerir 03/31/2013| Paydown 100.0........cccevernrvrnrenne 148 [ e | e T8 [ e | e | e [ s 0 09/17/2017
379520 AA  1|SEACO 2012-1A AABS 4.11 07/17/2027...........cccon... . | 04/17/2013| MBS Paydown 0.925000003....... e e [ e | ie00000066,667 [ s [ 0 07/19/2027
379520 AA  1[SEACO 2012-1A AABS 4.11 07/17/2027..........cc...... . 105/17/2013| MBS Paydown 0.916666669....... e i [T i | 06,667 | s [ 0 07/19/2027
379520 AA  1[SEACO 2012-1A A ABS 4.11 07/17/2027. . | 06/17/2013| MBS Paydown 0.908333336 e e e s | 000000 06,667 [ s [ 0 07/19/2027
379520 AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028. . 105/17/2013| MBS Paydown 0.991666667.. (0) 0 04/17/2028
379520 AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028. . | 06/17/2013| MBS Paydown 0.983333333 0 [ [0 [ | e 5167 | s [ 0 04/17/2028
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36.................. 04/25/2013| MBS Paydown 0.461493934....... 924 | oo | 924 | i [ 38,834 | [ 0 05/25/2036
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36.................. 04/25/2013| Pass-Through LOSS..........cecveres | covveerennrnerireninnee | eeevmmvennrnenreneinens | eoverrnneen 14489 | i 14,489 | s | e [ e [ | vevrerineinenn0 [ [ | e | oo [V I 305 |05/25/2036
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36.................. 05/25/2013| MBS Paydown 0.444543614....... [ .cccovvvevernererinns | verernrneeree 73,007 | i 73,007 | i 73,007 | oo 54,465 | oo | e 1410 | | e A0 [ s [ 73,007 [ s [ (V1 I 1,922 |05/25/2036
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36.................. 05/25/2013| Pass-Through LOSS.........c.ccuveeres [ ovevrirerierncirernnes [ e | cernrrennennnn8,355 | 8,355 | s | s | e | evvenennenenns | vernrieeninnneen0 | e [ [ | e (V1 I 220 | 05/25/2036
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36.................. 06/25/2013| MBS Paydown 0.430706681....... | ...cccccouevrrrrrerinn | vererennnn.58,088 | .............58,068 | .............58,068 | ..cocceeinn 44,461 | i | s 15T | | e 1181 [ [ 058,068 [ s [ e (V1 I 1,834 {05/25/2036
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36.................. 06/25/2013| Pass-Through LOSS.........c.ccuveeres [ oveerinererncerennnes [ eererernrrersnneiens | cervrrreneennn8,359 | 8,359 | s | e | vevernrneninniees | evverennenenins | vernnineninnneen0 | e v [ | e (V1 I 264 |05/25/2036
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029........cccvvvrvvrvrrnens 04/15/2013| MBS Paydown 0.03159201.......... [ ccccovvrverrmrvererrnnes | vervrrrneenen 10,087 | i 10,087 | 10,399 | i 10,102 | e | e (13) | o [ v (13) | e | v 10,087 [ s | e 0 01/15/2029
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029... 05/15/2013| MBS Paydown 0.03003798......... [ ccccoveverrmrnrrerrenes | ververereenenn,324 | 09,324 | 9,612 | 009,338 | e | e (15) | e [ evriieeeeiee(15) | e | v 0,324 [ s | e 0 01/15/2029
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029. .106/15/2013| MBS Paydown 0.0285314.. 0 01/15/2029
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030 04/25/2013| MBS Paydown 0.044796117....... [ ccecovrverrmrsrrerrenes | verrrernneeens 13,876 | i 13,876 | 012,863 | 13,142 | e | eiveie0e326 | e [ cvieiieenenn326 | e | e 13,876 [ | e 0 07/25/2030
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030................ 05/25/2013| MBS Paydown 0.042292089....... [ .cccooerervernererinn | vervrrineenen 12,620 | 12,520 | o 11,605 | o 11,858 | e | i385 | s [ 335 | | 12,520 [ | e (V1 IOV 34 107/25/2030
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030................ 06/25/2013| MBS Paydown 0.039519729....... 489 | oo | B9 | | i 13,862 | s [ (V1 I 45 1 07/25/2030
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39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34......ccoevovvvrvmnns | o 04/25/2013| MBS Paydown 0.225195868 17 ... T | i 39,429 | .o [ e (V1 I 684 | 09/25/2034
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34.... 05/25/2013| MBS Paydown 0.223051912 N T 6 21,440 | [ 0 09/25/2034
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34. .| 06/25/2013| MBS Paydown 0.217973622.. 263 |..... 263 50,783 0 09/25/2034
398186 AA 4| GRIFFIN COAL MIN 9.50 12/01/2016... . | 04/12/2013| Paydown 100.0.........cccovererercrenne ...628,440 . 2 AB3709 | | e [ (V1 ORI ISP 628,441 | .o [ (01 O 12/01/2016|6...........
404225 AE 4 |HSART 2012-T2 A2 ABS 1.99 10/15/2045..........ccocoo. | veves 06/11/2013| CS FIRST BOSTON........cccmrvvnes | veverrrererrenerienirene | ovrvanes 9,571,250 | ......... 9,500,000 | ......... 9,499,527 | ......... 9,499,596 | ....ovvvriierine [ i (I TR (S Y [T IS 9,499,627 | ..oovvvvrirer | e 71,623 | ... 71,623 | ...... 93,475 |10/15/2045| 1FE......
41161G  AC  7|HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ | ..... 04/21/2013| MBS Paydown 0.29994897......... (V1 I 7402 | oo | e 0 | v 10 |07/21/2036( 1FM.....
41161G  AC  7|HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ | ..... 05/21/2013| MBS Paydown 0.29422645......... (V1 I 9,299 | oo | s (01 I 15 | 07/21/2036( 1FM.....
41161G AC  7|HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ | ..... 06/21/2013| MBS Paydown 0.290664657 (V1 I 5,788 | ..oovevvveires | e (U IO 11 107/21/2036( 1FM.....
41161P  EX 7 [HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034.............. | ... 04/19/2013| MBS Paydown 0.60134399......... [ ccccoeevrrreererveriens | veverennen 73,824 | i 73,824 | 59,244 | 059,642 | oo | 8761 | i | e 8,761 [ .o 73,824 | oo [ (V1 I 651 | 06/19/2034| 1FM.....
41161P  EX 7 |HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034............... | ..... 05/19/2013| MBS Paydown 0.58383796......... | ccccoervvrrverirerernee | veerrieneeee87,530 | riiiieeeen87,530 [ i 70,243 | e 70,715 | s | e 11,897 [ | i 11,697 | oo 87,530 | .ovvvervriren [ [V I 951 |06/19/2034| 1FM.....
41161P  EX 7 [HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034.............. | ..... 06/19/2013| MBS Paydown 0.58219445......... | ccccoveeerermerinennnee | ervneernneenn8,218 | 8,218 | 008,595 | 6,839 | s [ e 7T e | e A IO 8,218 | oo | e (V1 I 106 [06/19/2034| 1FM.....
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35.. 04/19/2013| MBS Paydown 0.277110317....... [ ceccvevrvrvvrnnverinnns | veverennen55,200 | ciiir000.55,200 | cviirrr0n 38,620 | 036,804 | oo | v 1,343 | e | e 7,343 55,200 | coovvererier [ e 0 11/19/2035| 1FM.....
41161P TN 3|[HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35.. .| 05/19/2013| MBS Paydown 0.27563387 111 20,670 0 11/19/2035| 1FM.....
41161P TN 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35.. 06/19/2013| MBS Paydown 0.27386619.... 143 24748 | ..o | e 0 11/19/2035| 1FM.....
41161P UK 7 |[HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 04/19/2013| MBS Paydown 0.21327937......... 147 [ 16,511 [ oo [ (V1 I 29 [08/19/2045| 1FM.....
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 05/19/2013| MBS Paydown 0.21147651......... | ceeevveevernerreeernee | cervrernneenn 28,789 | 24,789 | i 17,483 | b 17,817 | s | a6 [ | e 262 [ .o 24,789 | oo [ e (V1 IO 54 108/19/2045| 1FM.....
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 06/19/2013| MBS Paydown 0.21002458......... | ccccooermnrrmerinerinnne | corvrrinnnnn 19,964 | 19,964 | i 14,080 | v 14,348 | s | oo AT | | s TA4T | i 19,964 | .o [ e (01 I 52 [08/19/2045| 1FM.....
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ | ..... 04/19/2013| MBS Paydown 0.36001712......... (1)) 5,711 [ | e 0 8 |09/19/2046| 1FM.....
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ | ..... 05/19/2013| MBS Paydown 0.35504802......... 815 [ 11,429 | oo | e 0 | s 19 | 09/19/2046( 1FM.....
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ | ..... 06/19/2013| MBS Paydown 0.353353703 (V2] 3,897 | oo | e 0 8 |09/19/2046| 1FM.....
411707 AA 0 [HNGRY 2013-1A A2 ABS 4.474 03/20/2043. 06/20/2013| MBS Paydown 0.99625 0)f.. 31,875 | e [ 0 03/20/2043| 2FE......
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036 .| 04/25/2013| MBS Paydown 0.735662973.. 770 43,721 0 01/25/2036( 1FM.....
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036... 05/25/2013| MBS Paydown 0.72834642.... 49,679 BSUAT | i | v 1,213 [ e | e 1,213 58,532 | ovovvveerenni | e 0 01/25/2036( 1FM.....
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........cccoovervrs [ vene 06/25/2013| MBS Paydown 0.709207892....... | ..ccoceoverevrvirerinnns | crveen 153,108 | ... 153,108 | oo 129,951 | v 134,311 | e | v 3,760 | oo | e 3,760 | .o | s 153,108 | .oovvvvveiens | e 0 01/25/2036| 1FM.....
43709J AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36........ccccovvvverres [ v 04/25/2013| MBS Paydown 0.339655472 225 | oo 32 IR0 I (V1 T 388 | oo [ 0 2 |11/25/2036( 1FM.....
43709 AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36.........corvvvvrvrres | vevee 05/25/2013| MBS Paydown 0.33725413......... [ cccovvververnnreninns | corveieeennn 2,281 | 2,281 | e 1,323 | 188 | i | e TAT | e | v LI A 2,281 | oo | e 0 | v 18 | 11/25/2036( 1FM.....
43709 AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36........cccrvvrvrreres | veree 06/25/2013| MBS Paydown 0.3360472........... 384 |..... 384 |, 14T | s [ (V1 I 11 |11/25/2036( 1FM.....
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037............... | ... 04/25/2013| MBS Paydown 0.178425137 268 |..... 268 | oo, 6,119 | oo | oo 0 6 |02/25/2037|1FM.....
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037.........ccco. | veve 05/25/2013| MBS Paydown 0.176080188 413 | ... A3 | e 7738 | oo | e (V1 IO 10 |02/25/2037| 1FM.....
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037........ccce. | vone 06/25/2013| MBS Paydown 0.17461064......... 302 ... 302 | 4,850 | v [ s 0 8 [02/25/2037| 1FM.....
437690 AX  8|HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34 FB 04/25/2013| MBS Paydown 0.12145314.... 461 | ... 461 54,580 | ..ovvrverrrnnrns [ e 07/25/2034( 1FM.....
437690 AX  8|HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34 FB. . | 05/25/2013| MBS Paydown 0.121129629.. 132 |..... 132 12,406 07/25/2034( 1FM.....
437690 AX 8 |HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34 FB 06/25/2013| MBS Paydown 0.120274679 . 28,524 | ... 390 |..... 390 KL T I P 07/25/2034( 1FM.....
44329H AG  9|HP COMM LLC 5.02 03/15/2023.........ccnvvererrneinerns | ceree 03/15/2013| Sinking Fund Redemption 100.0. | .....ccovrvrrreeecenes | vevvreennd (125,943) | ..ocee.n(125,943) | oo (123,383) | ..eere0:209,759 | covovicicrins | e [ T I (X)) TR I (125,943) | ccvvovvverinens | e 03/15/2023| 1FE......
44329H AS  3|HP COMM LLC 5.32 03/15/2023..........coovvrervrrerirns | veree 03/15/2013| Sinking Fund Redemption 100.0. [ .......ccccovrrvrvrvens | ovrrvrirenns (18,019) [ ..ovveveer (18,019) [ o (17,725) (6)]..... ()] — (18,019) [ ..o [ 03/15/2023| 3AM.....
448579 AA O |HYATT HOTELS 5.75 08/15/2015.......cccnvvervcernvrirnnns | veres 05/10/2013] Make Whole Call 111.118......cccc. | coverervmrrnerrenirnee | oveins 7,778,260 | .........7,000,000 | ......... 6,962,200 | .........6,983,497 | ..oovvvvrrririnns | crrnens 18,116 | oo | v 18,116 | ovvevvverrens | e 7,000,000 | .coovreerinnens | e 778,260 08/15/2015| 2FE......
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44970* AA  2|IM BRANDS LLC TERM LOAN 8.50 9/28/2016......... 04/05/2013| Paydown 100.0.......cc.vvvrereneeinne | covernerrnerimennenrene | erereersenn236,250 | i 236,250 | ..o 204,363 | ...ccoone 214,853 | oo | e 1,888 | i [ 1,888 | 236,250 | ..cveereienins [ 0 [ -
449792 AA  8|INGIM 2005-1A A1 CLO FLT 12/01/2017.. . | 06/01/2013| MBS Paydown 0.348666961 A4.824204 | ..o | 200098,690 | e | 098,690 | v | 4,935,766 | s [ 0
45112A  AA  5|ICONX 2012-1A A ABS 4.229 01/25/2043 .| 04/25/2013| MBS Paydown 0.9825 .140,000 .140,006 0
45252H AE  2|IMMUCOR TL B-1L+450 8/19/2018 12/28/2012[ Paydown 100.0........cccovvvverermrens [ ernerrrrenernnnienins [ eeereeirnnnnseinennns | evvvneninnnend 17,800 | ciiiiiiecce 17,500 [ oo [ | veveiieeeen 7T [ [ v 7T [ [ e [ e 0
45252H AE  2|IMMUCOR TL B-1 L+450 8/19/2018.........c.ccosvvururenns 12/28/2012| Paydown 100.0........ccccvvrererernenes [ eoverrvrinnrvnnnvenins | verereeneeee 17,500 | i, 17,500 | coveeereeer 17,500 | i | e [ evverirennne(7T6) | v [ eevrreerenceae(T6) | o 17,500 | oo | e (V1 I
45254N  JB  4|IMM 2004-4 2A1 SEQ STP 9/25/2034..........coccevvvnnee 04/25/2013| MBS Paydown 0.208741479....... | cccooeevvevverrnnennee | veervveinneenn 1,803 | i 7,803 | i 7,508 [ o 7,542 | oo | i [ | e [ e 7,803 | ovevereriiens | e (V1 I 124
45254N  JB  4|IMM 2004-4 2A1 SEQ STP 9/25/2034..........ccorvvvnec. 05/25/2013| MBS Paydown 0.20539262......... 45,881 | oo | D36 | i | 836 [ e ATAT0 | i | e (1 I 944
45254N  JB  4|IMM 2004-4 2A1 SEQ STP 9/25/2034...........cccevvvnnee 06/25/2013| MBS Paydown 0.203755524 22,429 | oo | e 1,385 | | e 1,355 | 23,206 | cooovrerereni [ e (V1 I 553
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ 04/25/2013| MBS Paydown 0.16053297......... | ccccoceverrvcrreniinns | vverneeceee 31277 | el 31277 | 25,413 | 025,683 | s | ieeenni262 [ i | 262 [ 31277 | o | e (V1 IO 86
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ 05/25/2013| MBS Paydown 0.15800994......... | .ccccoevverrverrerernes | vvvernen. 108,490 | ... 108,490 | .............88,148 | ....cii0iii89,086 | oo | vereeenh 008 [ oo | cveireeen,008 [ oo 108,490 | ..oovvvvvvreens [ o (V1 I 380
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ 06/25/2013| MBS Paydown 0.15667752......... | ccccveeererrnerreeennes | eevvrenneenc57,294 | 57,294 | 88,557 | e AT,047 | s | 02,807 [ i | 2,807 [ e 57,294 | ..ovviverinn | e
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035... 04/25/2013| MBS Paydown 0.17260992.... (5127 0 R IO
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/203 .| 05/25/2013| MBS Paydown 0.170601478.. 24,101
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035... 06/25/2013| MBS Paydown 0.169156445 17,340 | oo | e
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5/25/36.........cccvvvvrvrernnes 04/25/2013| MBS Paydown 0.464668386....... | .....cccccovvverrerrnns | verrnrrenniene 190 | o190 [ i 133 [ e 140 | s | e [ | v [ 190 | oo [ oo
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5/25/36.........0cvvvrnevrnncns 05/25/2013| MBS Paydown 0.459912626....... | ..c.occevvrvrererneennee | vevvmrrirneee 1,783 | i 1,783 [ 1,248 [ e 1313 | s | 00 [ | vvieeenenid00 [ 1,783 | oo [ e
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5/25/36..........ccccovvvenece. 06/25/2013| MBS Paydown 0.437509446....... [ ..cccoovrrvvrnererinns [ corverernen8401 | 8,401 | 5,881 | 6,187 | i | 002,362 | s | 002,362 | 8,401 | oo | e (V1 IO 23
456606 HK  1|INDYL 2005-L2 A1 SEQ FLT 10/25/2013..........cccon.... 04/25/2013| MBS Paydown 0.170590616....... | .ccovvvvrrrerermrernee | vevvrrirneeenn3, 146 | i 3,148 [ 2,564 [ e 3,146 | s | e [ | verrneineninnnn0 [ 3,146 | o | 0 1 6"
456606 HK 1[INDYL 2005-L2 A1 SEQ FLT 10/25/2013.........cccconnc.. 05/25/2013| MBS Paydown 0.170514768....... | .cccooceervernerreennes | vevrnerinncnnen229 | eiiiiiinernnnn229 [ i 187 [ 229 | s | erverineeiineines [ | verineiineninnen0 [ 229 | e [ 0 0 [
456606 HK  1[INDYL 2005-L2 A1 SEQ FLT 10/25/2013..........c.c...... 06/25/2013| MBS Paydown 0.17029486......... | ..cccovvvvvrrverrerernes | vevernrrennened864 | o84 [ i 54T [ 8684 | s | e [ | e 0 [ 664 | ..ovverrrcrres [ 0 1 [
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35 04/25/2013| MBS Paydown 0.308022781 22,978 | oo | e 0 1FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35.. .1 05/25/2013| MBS Paydown 0.300634319.. .3,605 22,978 0 1FM.....
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.50 6/25/35 06/25/2013| MBS Paydown 0.293245858 13,857 | ... .3,605 22,978 | oo [ e 0 1FM.....
45660N KZ  7|RAST 2002-A14J A10 SSNR NAS 5.7501/33.......... 04/25/2013| MBS Paydown 0.208305291....... | cccoovvveremerreeernes | woererneni210,636 | oirerrnn210,536 | oo 213,036 | ..coovvrne 212,049 | oo | eeeeen(2,284) | [ e(2,284) | 210,536 [ ..cvovrervrins [ 0 1FM.....
45660N KZ  7|RAST 2002-A14J A10 SSNR NAS 5.7501/33.......... 05/25/2013| MBS Paydown 0.204061852....... | ..ccoovvververrncernns | vorevererenn 42,434 | e 42,434 | 42,938 | oo 42,739 | | (807 | s [ e (407) | 42,434 | o | e 0 1FM.....
45660N KZ  7|RAST 2002-A14J A10 SSNR NAS 5.7501/33.......... 06/25/2013| MBS Paydown 0.187843956....... | ..cccovevvvrrverrerernee | wvrerenenn 162,179 | 162,79 | e 164,105 | ...ccoovvve 163,345 | ..o [ e (1,695) | i | e (1,698) | 162,179 | oo [ e 0 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033............... 04/25/2013| MBS Paydown 0.239796558....... [ ..coeevevvcmrirerinn | vrvvrerennen 48,958 | oo 48,958 | oo 42,226 | ..oooovennn 44,899 | .o | e 1765 | i | e 1765 | 48,958 | ..ovcevivins | e 0 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033............... 05/25/2013| MBS Paydown 0.234911604....... | .cccovvvvvrrverrerrnne | cevrverrenrnn 9,868 | 9,868 | i 8,511 | oo 9,050 | cvvvererererrenis | ervrrrenneeDT [ | e B [ 9,868 | ...ovovrvrrenns | e 0 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033............... 06/25/2013| MBS Paydown 0.21624191......... | cocevveermeenerrnernns | eevvrerreeneee 37,713 | i 37,713 | 32,527 | oo 34,586 | ..o | e 1,380 | i [ 1,340 | 37,713 | [ e 0 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34.......... 04/25/2013| MBS Paydown 0.131579062....... [ .cccoevrvrervrmrnerinnns | vrrvrernneeen33,797 | v 33,797 | i 271,113 | v 27,992 | v | o2, 327 | | 2,327 | 33,797 | oo | e 0 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34.. 05/25/2013| MBS Paydown 0.131133787....... | ceccvvevvverrerreeernee | veervvrirneeenh 883 | i 4,453 | 3,657 | i 3,688 | s 4,453 | e [ s 0 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34.. . | 06/25/2013| MBS Paydown 0.129274528.. 18,593 0 1FM.....
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039 04/25/2013| MBS Paydown 0.389497849....... [ cccovvermrerrerrenen | ververeneencnidh, 154 | 154 | 3157 | s | e | ceversninnninninns | oevivsnssssnienes | cvernrnsninninen0 | veversnieniens [ [ | oo 0 3 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039............ccoeeene 04/30/2013| BOOk Valug AQJUSMENL.........ccvve | covrrnrrererrerirneirnes | serrreineriiesineisens | ceineessesinssessnees | coneesssississssnnens | seeseesesssnessnsens 0 [ oo | errmeernenineines [ ervernneesennnees | ceererseeieninnen0 [ 4154 | e [ e (V1 IR 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.............c...... 05/25/2013| MBS Paydown 0.388359179....... [ .cccovvrerrnrncrmrnens [ vvvvirneenend 1,708 | i, 1,708 | oo 1,298 [ o [ | 32 [ s | v 32 [ [ [ | e 0 2 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039............cco0cen. 05/31/2013| BOOk Valug AQJUSIMENL..........cvve | covrvrerrrerrerirneines | sevresinerienineenens | eevneesssssinssessnees | e | seeseesesssessnnens (U [OUPURRPURRUORPOR ISPUUPPIUSPURTOPRY UURPPURUORTOORPOR IOPPORPIURRPOTOR | B IOPRPRORRRRTON 1,708 | oo | e (V1 IR 6FE......
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45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........ccconcevee | cenee 06/25/2013| MBS Paydown 0.388306456....... | .c.oceevrernerrreeennee | ceererereneeeneennc 79 | v 79 B0 | covorererirrernnninnns [ e | s | e | s | s | s | s | o 0 0 | 06/25/2039| 6FE......
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039...........cccccere | oo 06/30/2013| Book Value AdJUSIMENL...........cc... | covveriveriieeiieriinns | e [ e [ | o0 e [ e [ | o0 [ |79 | | 0 06/25/2039| 6FE......
45661X AB 8 |INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36 . | 04/25/2013 MBS Paydown 0.408874353.. 0 07/25/2036| 1FM.....
45661X AB 8 |INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36........ |..... 05/25/2013| MBS Paydown 0.404197572....... [ cccoveververvcrerinn | vererernern 88,859 | 188,859 | coviinn53,260 | cvoereerenn 53,757 | i | o0 19,946 | s [ 19,946 | | 88,859 [ | e 0 07/25/2036( 1FM.....
45661X AB  8|INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36........ | ..... 06/25/2013| MBS Paydown 0.401203460....... | .cccovrverriverrerrnee | cevrrrerern.56,888 | 156,888 | oo 34,007 | i 34,416 | s | 8,816 [ i | 8,416 [ i [ 56,888 | s | 0 07/25/2036| 1FM.....
46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048.........c.ccoee. | veves 04/15/2013| MBS Paydown 0.793424627....... [ ccccovrvveerrerverienes | eervrrrnneeene 37,591 | 37,591 | 037,584 | 037,585 | e | evverieniienen0 v [ vererieiienienn0 | | e 37,591 [ s | e (V1 IO 479 |12/15/2048 1FE......
46616M AA  8|HENDR 2010-3A A ABS 3.82 12/15/2048............ccoco. | v 05/15/2013| MBS Paydown 0.784626942....... [ ..ccovvvrrerrvrreinn | vovrrrneeren 35,191 | 35,191 | 035,184 | 035,184 | e | i v [ e | | 39,191 [ | e (1 I 560 | 12/15/2048| 1FE......
46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048...........ccoee. | vover 06/15/2013| MBS Paydown 0.775718237....... [ ccccoververrmrsrrerienes | verrrernernn35,635 | viirrrrrnn 35,635 | crvirrnn35,628 | 1vvrerrnnn35,628 | oo | s | [T | | cee0000000035,635 [ s | e [V I 681 |12/15/2048 1FE......
46616P AA  1[HENDR 2011-1A A ABS 4.70 10/15/2056...........ccovve. [ veree 04/15/2013| MBS Paydown 0.904680607....... [ ..ccovvrerrrrcerernnes | vervvrrneeren b T67 | e 24767 | e 24760 | e 2876871 | e | 0 s [0 | | v 24,767 [ s | e (V1 I 388 | 10/15/2056| 1FE......
46616P AA 1 |[HENDR 2011-1A A ABS 4.70 10/15/2056...........ccouee | vever 05/15/2013| MBS Paydown 0.900588404....... [ ..ccovvverrrrnrrerrnnen | vervrereernn 28,645 | 128,645 | 110 28,638 | 128,639 | oo | e e | e | e | overennnnnn 28,645 [ s | e [V I 561 |10/15/2056| 1FE......
46616P AA  1|[HENDR 2011-1A A ABS 4.70 10/15/2056...........cconves | vever 06/15/2013| MBS Paydown 0.894571676....... | .cccoovrernremernerrnee | covvrrrneeec2 117 | 2,7 | 82,106 | 82,107 | s | e [ | v [ | o217 | | s 0 10/15/2056| 1FE......
46616Q AA  9|HENDR 2011-2A A ABS 4.94 09/15/56. 04/15/2013| MBS Paydown 0.95215413......... [ ccccovvrverrvrnererinne | vorvverneeren 34,949 | 134,949 | 34,928 | 134,923 | e | v e [T | [ v 34,949 [ | 0 09/15/2056| 1FE......
46616Q AA  9|HENDR 2011-2A A ABS 4.94 09/15/56. .105/15/2013| MBS Paydown 0.946612567.. 0 09/15/2056
46616Q AA  9|HENDR 2011-2A A ABS 4.94 09/15/56. 06/15/2013| MBS Paydown 0.9431389........... [ coevvrrervernererinns | vervvrrneere T, 789 | e 27,789 | et 27,773 | i 27,769 | e | e s [ v | | 27,789 [ s | e 0 09/15/2056| 1FE......
46616V AA  8|HENDR 2012-1A A ABS 4.21 02/16/2065............ccove. | v 04/15/2013| MBS Paydown 0.96557162......... [ ccccovrrverevrnererinnes | vervrrrneere 13,575 | i 13,575 | i 13,572 | e 13,572 | e | evverininennn0 i [0 | v [ v 13,575 [ | e 0 02/16/2065| 1FE......
46616V AA  8|HENDR 2012-1A A ABS 4.21 02/16/2065.............cocc. | ovee 05/15/2013| MBS Paydown 0.963731165....... [ cccovvrverenrerrerienes | cervverereenn,202 | 09,202 | iviier0009,200 | cvvieierr009,200 | oo | evvereniienen0 e [ vererieiienieen0 | [ 0,202 [ s | e (V1 IO 159 |02/16/2065| 1FE......
46616V AA  8|HENDR 2012-1A A ABS 4.21 02/16/2065...........cooco. | oo 06/15/2013| MBS Paydown 0.959886322....... [ ..ccovevervvrvererinnes | vervrrrneenen 19,224 | 019,224 | 019,220 | 019,220 | e | T | [T | [ v 19,224 | | (V1 I 405 | 02/16/2065| 1FE......
46617A  AA 3 |HENDR 2012-3A A ABS 3.22 09/15/2065...........c.cooc. | vover 04/15/2013| MBS Paydown 0.993732032....... [ ccccovriverrrsrrerrenes | ververrereneenn8,095 | iiiiiinn8,095 | civiierrn08,090 | cvviiierrnnn8,090 | oo | evvernrienen0 e [0 | [ vvriiennnen8,095 [ | e 0 | e 85 |09/15/2065| 1FE......
46617A  AA 3 |HENDR 2012-3A A ABS 3.22 09/15/2085...........cccove. | vever 05/15/2013| MBS Paydown 0.990513196....... | ccccovremrenerrerrnee | ceverrrneen 12,875 | i 12,875 | i 12,867 | 12,867 | s | e [ | v [ [ 12875 | e | s (V1 I 170 |09/15/2065| 1FE......
46617A  AA 3 |HENDR 2012-3A A ABS 3.22 09/15/2065............cocc. | vovee 06/15/2013| MBS Paydown 0.987145131....... [ ccccovvvervvrvrrerrene | vevrereeeren 13472 | i 13472 | 13,463 | 130483 | e | T e [T | [ v 13472 | | e [V R 217 |09/15/2065| 1FE......
46617F AA  2|HENDR 2013-1A A ABS 3.22 03/15/2067. 05/15/2013| MBS Paydown 0.99979378......... [ ccccovrivrrrnrerrerienes | cevverrenienee 1,567 | i 1,567 | e 1,566 | v 1,566 | oo | e | [T | [ veeiieieneecnd 1,967 [ s | e 0 8 | 04/15/2067| 1FE......
46617F AA  2|HENDR 2013-1A A ABS 3.22 03/15/2067. .| 06/15/2013| MBS Paydown 0.999047622.. 0 04/15/2067
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035 04/25/2013| MBS Paydown 0.29105357......... [ ceccrvvverrmrevererrenes | vervrernnrn85,240 | i 85,240 | oovrernn.57,900 | v 58,017 | oo | e 288 | v [ v 288 | | evre00065,240 [ | e 0 07/25/2035
466247 RP 0 [JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. | ..... 05/25/2013| MBS Paydown 0.287684157....... [ .cccovvvereervererinn | vervverneere 7,833 | i 77,833 | 89,077 | 089,216 | e | e 1,229 | s [ e 1,229 i | vl 71,833 [ | e 0 07/25/2035
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. | ..... 06/25/2013| MBS Paydown 0.28433713......... [ ccccovevervrvvrerrnnes | vervvereeeren 11,316 | i 77,316 | 88,618 | i 88,757 | e | 000000 20,420 | s [ 20000000 20,420 | v | v 71,316 [ | e 0 07/25/2035
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041......ocovvvee | venee 04/15/2013| MBS Paydown 0.160039323....... [ ccccovrvrrrmrerrerrenes | verrrerneernn35,382 | ciirrrr0nn35,382 | 132,143 | 34,783 | e | evveie00225 | e [ e 225 | e | 000000 35,382 [ s | e 0 07/15/2041
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041.......covvve | vevee 05/15/2013| MBS Paydown 0.12252873......... | ccccooevrnrernernernnee | eevvrrnneend 75,021 | 75,021 | 88,152 | it 73,750 | s | veeeeee 1,263 [ i | e 1,263 [ s [ e 75,021 | e | s 0 07/15/2041
46625Y CU  5[JPMCC 2004-LN2 A1 SEQ 4.475 7/15/2041........coccce | venne 06/15/2013| MBS Paydown 0.08774117......... | cecvvevverrverrerrnee | eevrerrnerenc89,575 | 89,575 | 183,205 | ovviirren88,396 | oo | v A9 [ | e 119 i | 89,575 | s | s 0 07/15/2041
46625Y T9 4 [JPMCC 2007-FL1A A1 SEQ FLT 7/15/19.....cvvvvecrns [ e 04/15/2013| MBS Paydown 0.065932165....... [ .ccoovrervernrrerinnen | corverrereece AT | i BA4T | 4864 | 5,284 | i | B e [ 281 | | e BT | | 0 07/15/2019
46625Y T9 4 [JPMCC 2007-FL1A A1 SEQ FLT 7/15M19.....cvvvvvens [ s 05/15/2013| MBS Paydown 0.063447052....... | ccc.oovvevnrvrerrnerrens | eevnrrrnnen 19,881 | 19,881 | i 17,023 | ii0019,286 | i | e 1,049 [ | e 1,049 [ [ 19,881 | i | s 0 07/15/2019
46625Y T9 4|JPMCC 2007-FL1A A1 SEQ FLT 7/15/19 06/15/2013| MBS Paydown 0.059688294....... | ..c.coccvvrvnerrerrnee | eerrrnseenn30,070 | i 30,070 | i 25,747 | i 29,171 | s | e 1,920 [ | e 1,920 [ s [ e 30,070 | s | s 0 07/15/2019
46627M AD  9|JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.. .| 04/25/2013| MBS Paydown 0.4606435.. 0 12/25/2035
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.. 05/25/2013| MBS Paydown 0.456306576....... | ..ccovrerrrverrerernee | cevvrrrnernn36,864 | i 36,864 | 135,470 | iiiiiii29,280 | o | erereen2,828 [ | 2,828 [ i [ 36,864 | s | s 0 12/25/2035
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 06/25/2013| MBS Paydown 0.454221725....... [ .cccoveververnrreronns | vervvreneee 17721 | il 17,721 | 17,051 | el 14,075 | e | e (TIT) s | v () | e | v 11721 [ | e 0 12/25/2035
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 04/25/2013| MBS Paydown 0.40674254......... | ccccoovrvnrrnerinerrans | evrnnrinnnceen 773 | ciiiiiiecceenn 9,773 | 09,819 | e 7,026 | s | evevinecnndB [ | eevieriiecendB [ [ e 9773 e | s (01 I 90 |03/25/2036
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ... 04/25/2013| Pass-Through LOSS...........uwveeees | vovererinersnerineninnee | seerneessssesersnesinees | aevves 92 93 | s | e | | | 0 | | | | 0 1 |03/25/2036
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46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 05/25/2013| MBS Paydown 0.399400731....... [ .cccovvvrreermrrerinn | vevrrnnne 10,662 | ... 10,652 | 10,702 | e 15,686 102 |..... L1072 [ . 10,652 IO 0 03/25/2036| 1FM.....
46627M CU 9 [JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. 05/25/2013| Pass-Through LOSS...........cccuveves | corvevnivnninciineniinns | evvenienninenneniinens | eovnreeneen 11373 [ it 11426 | s | e [ e [ | vevenieninnnn0 [ [ | | e 0 03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. .| 06/25/2013| MBS Paydown 0.39440678 10,682 0 03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. 06/25/2013| Pass-Through LOSS.........ccovveeres [ ovevvrinerierncirernnes [ eervrernnrenisnneneis | cevvrrenneneeh, 3000 | i, 320 | o | e | vevernriseninniees | evvenisnnenenns | vernrneninnneen0 | e [ [ | e 0 03/25/2036( 1FM.....
46627M EC 7 [JPALT 2006-S1 1A65 NAS 5.75 3/25/36.........ccccvuveee | voves 04/25/2013| MBS Paydown 0.798995355....... | .cccvvverrrnrrirerirene | wonreiininne 11,851 | oo 11,851 | v 11,096 | ccooovrvrnees 14,703 [ .o | e (GO — 11,851 OO 0 03/25/2036| 1FM.....
46627M  EC 7 [JPALT 2006-S1 1A65 NAS 5.75 3/25/36.........coccvvvene | vever 04/25/2013| Pass-Through LOSS.........c.eveeees | covrvnerrnersnseineesnns | sevvnerneriesenennes | eveneesnsin 6,825 | oo 6,390 | oo [ e [ e | e (V1 I v | 0 | v 131 | 03/25/2036| 1FM.....
46627TM EC 7 |JPALT 2006-S1 1A85 NAS 5.75 3/25/36.........ccvrvvvres [ s 05/25/2013| MBS Paydown 0.795586092....... [ ..covevrerermrrnnrinins | ervrvererenes 10,228 | cooovvvernnes 10,228 | oo 9,576 | oo 8,052 [ .ovovrrvrerinis | v (L)) [N IR (1)) - . 10,228 IO I (1 I 245 1 03/25/2036| 1FM.....
46627M EC 7 [JPALT 2006-S1 1A65 NAS 5.75 3/25/36..........cccovvvene | vever 06/25/2013| MBS Paydown 0.77607344......... | ccccoveeeeermernerirens | corneeiieennsd 44,007 | oo 44,007 | oovoerernes 41,202 | oo 46,085 | ... | e 5,410 | oo [ e L [V . 44,007 v | e (VN I 1,265 |03/25/2036| 1FM.....
46627M EC 7 [JPALT 2006-S1 1A65 NAS 5.75 3/25/36.........coccvvvene | veves 06/25/2013| Pass-Through LOSS..........cevveever | covereeeerinernneennes | seevnneineieseiiesinens | conseeseeins 14,531 | oo 13,805 | .oooeeerreneiiieriens | e [ e | e (V1 I IO (V1 IO 418 |03/25/2036( 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 04/25/2013| MBS Paydown 0.59483311......... | ceveerveerrnnrirerirene | cevrviininnd 59,650 | c.ovvvvrecen 59,650 | ..ovvvrrens 44,440 | ..o 49,138 | e | s 10,196 | .ovoevvvververrs | v 10,196 | .ovovveririn . 59,650 OO (V1 R 1,100 |11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 05/25/2013| MBS Paydown 0.546304415....... | .cccoevenereeeneenns | cvvverienes 172,376 | oo 172,376 | oo 128,420 | coovvenne 156,429 | .ooovvvvvrinernns | v 29,459 | oo | e 29,459 | oo | e 181,518 OO (V1 I 3,965 | 11/25/2036( 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36.... 05/25/2013| Pass-Through LOSS..........cccvveres | coreenrrienninenireniinns | eevnnniesnineinennnnes | wovenvenee 11T i 13,080 | s | e [ e [ e 0 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36 .| 05/31/2013| Book Value Adjustment.. 21,966,541 | [ [ 0 . | 11/25/2036) 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36.... 06/25/2013| MBS Paydown 0.54610967 96 | oo 628 9 9 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 06/25/2013| Pass-THrough LOSS..........cverreres [ coveeerniinrirnninniinins | ceernreernsiseerennnis | vevesssisnneenns (XK AT2 [ oo | e | e | s 0 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36......... | ..... 06/30/2013| BOOk Valug AQJUSIMENL..........cvv. | coverrerenrrnerierirnee | ceerneminniseisiesinees [ ceneeineessessnssnenes | eveseeeessesssnssnenens | ceveeens 1,966,541 [ ..cvovvererienns | e [ o 0 11/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 04/25/2013| MBS Paydown 0.20652786......... [ ..cocerverernrrrerinens | vrveererinens 33,404 | .o 33,404 | .o 16,964 | ..o 46,150 | v | e 38,962 | .o | i 38,962 | ..coorvvirirnns . 98,664 IO (V1 I 51 |05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 04/25/2013| Pass-Through LOSS...........cuveeres | voverrrieernerneniens | ceeneernseesssnenienes | vvvineenns 363,456 | ...cooovce. 184,584 | ...oovoovvrinerrens | e [ v | e (1 I . 233,732 OO [V I 556 |05/25/2036( 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 04/30/2013| BOOk Valug AQJUSEMENL...........ovet | covrverrerrrierirneirnns | cevineeneriesiineisens | cevseessssissinessnees | eoneessssissssesinsens | coveserean 382,388 | ..ooerircriinees | cereerierinnis [ e (VI PRI ISP (716,267) IO (V1 IR 05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 05/25/2013| MBS Paydown 0.199032153....... | ccceevveervmmrirerirene | cernreiiniane 15,939 | coovvvri 15,939 | oo 8,095 | oo 12,203 [ .o | s (6,309) [ .ooovernrirrinens | e (6,309) [ .ooveveerniiene . 40,099 OO (VN ISP 30 | 05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 05/25/2013| Pass-Through LOSS........c.cueveerer | vovernerennerneninenennee | weevmerinsernernerennees | eonerinnensni89,001 | 88,200 | oo | cevrerieniineens [ covverineeneninee [ e 0 64,841 IO 0 05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36. .105/31/2013| Book Value Adjustment.. 0 297,655 0 . | 05/25/2036) 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 06/25/2013| MBS Paydown 0.174857013.. 10,436 | 39,358 | s [ e TATO | e | e 1,470 92,962 e | 0 05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | ..... 06/25/2013| Pass-Through LOSS.........ccocveeres [ covevrnervnincireninnes [ eernrrnnnerisnncneis | evereneenn 317,903 | i 181,450 | v | e | e | vevvenenneenns | vernrneninnneen0 | e [ [ | e 0 05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 06/30/2013| Book Value AdJUSIMENL..........ccc.. | covveurrenrrirerierinns | cevierinerireninrinens | e (41,794) OO (V1 IR 05/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ... 04/25/2013| MBS Paydown 0.08324325......... | ccccvvrevernerireeenee | veervrineri [T (VI I 5,570 5,570 v | e (U I 55 | 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 05/25/2013| MBS Paydown 0.081745027....... | cccovvuriiniinniis 8,353 | .. 8,353 8,353 OO IO (V1 I 103 | 06/25/2036| 1FM.....
46628 AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ... 06/25/2013| MBS Paydown 0.08019646......... | ccccovrvrerrerererernee | vevrieirneienn 8,100 | coovvvrrrnene 8,100 8,129 OO [V I 119 | 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 06/25/2013| PasS-Through LOSS........ccevveres | corererenrernenieeines | seernesissisnessieninees | ceveeesesesneenns 533 | e80T | e | e [ | | o0 e | L5100 RO I (GRK) ) — (X)) I 8 |06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 06/30/2013| Book Value AQIUSIMENL..........ccov. [ overrrrnernineirerinnes [ orverienineiisnnsien | e | e | connneneedDTA38 | oo | v | vevrverisnsenenns | o0 | oo | v (1) RN I 533 | oo 533 | 06/25/2036( 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036... 05/25/2013| MBS Paydown 0.311892833 ...39,502 KIS0 720 I B 0 07/25/2036| 1FM.....
466290H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/203 . | 06/25/2013| MBS Paydown 0.304971673.. .145,344 ...145,344 0 07/25/2036( 1FM.....
46629P AM 0 [JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47.. 04/15/2013| MBS Paydown 0.740420953 279,873 v | 0 05/15/2047| 1FM.....
46629P AM 0 [JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 05/15/2013| MBS Paydown 0.740229862 1,529 OO 0 05/15/2047| 1FM.....
46629P AM 0 [JPMCC 2006-LDP9 A2S SEQ 5.298 05/15/47........... | ..... 06/15/2013| MBS Paydown 0.71237251......... 222,859 O 0 05/15/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 04/12/2013| MBS Paydown 0.323621771 61,786 IO 0 06/12/2047| 1FM.....
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46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.. e 05/12/2013| MBS Paydown 0.31286294 412 | ... 72,515 OO I (V1 I 1,646 |06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 06/12/2013| MBS Paydown 0.30391537 801 |..... 60,307 06/12/2047| 1FM.....
466300 AL 4 |JPMRR 2009-11 2A1 SEQ 6.0 11/26/36 e 04/26/2013| MBS Paydown 0.628001988....... [ ..ccocoverervrrerinns | crvereeenn 129,921 | 1iin129,921 | 133,534 | 132,967 | o | v (287) [ v [ e (2AT) | e | e 129,921 11/26/2036| 1FM.....
466300 AL 4 |JPMRR 2009-11 2A1 SEQ 6.0 11/26/36.........cocoovvres | veves 05/26/2013| MBS Paydown 0.609017314....... | ccccovvernerreeineinns | cereerienes 223,981 | oo 223,981 | .o 230,211 | covererne 229,233 | oo | e (3,067 [ oo | e (3,067) [ .ooverneirreinne . 223,981 11/26/2036| 1FM.....
466300 AL 4 |JPMRR 2009-11 2A1 SEQ 6.0 11/26/36..........ccccovurer | vever 06/26/2013| MBS Paydown 0.598148639....... | ..ccoorvrerirerenennns | wrvverienns 128,229 | ...cccvoeue. 128,229 | ..cooveneee 131,795 | v 131,235 | oo [ s (403) | eveveerrieris [ s (403) | oveveverinens | s 128,229 11/26/2036| 1FM.....
46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | ..... 04/25/2013| MBS Paydown 0.235059927....... | cevceeeeeevmerrerinne | cernerrneenns 37,532 | v 37,532 | oo 35,092 | .oovrrrnnne 35,158 | .ooerererernceinns | e 1,384 | e | e 1,384 [ . 37,532 07/25/2035| 1FM.....
46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | ..... 05/25/2013| MBS Paydown 0.229437552 221 |..... 221 18,865 07/25/2035| 1FM.....
46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | ..... 06/25/2013| MBS Paydown 0.216648632 e L4291 L A2, . , 97 [ [ e 1,891 | oo | v 1,891 |.. 42,911 07/25/2035| 1FM.....
46630) AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD............ | ...c. 04/15/2013| MBS Paydown 0.835174747 ....... | ccccovvemerverrneians | cvverienns 121,722 | o 121,722 | v 112,141 | v 117,877 371 ... K T ORI IS 121,722 01/15/2049| 1FM.....
46630) AB 5| JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD.......c.... | veeee 05/15/2013| MBS Paydown 0.830777283....... | .cccoerverereerenrenns | cvvverienns 136,080 | ..oovreenee 136,080 | ..oovvveveee 125,369 | .covvvene 131,781 517 |..... BAT | oo | s 136,080 01/15/2049| 1FM.....
46630) AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49 FD............ | ...c. 06/15/2013| MBS Paydown 0.826801318....... | ccccevevrerrereneenns | cvrverienns 123,036 | ..ooovveneee 123,036 | ..oovvvneee 113,352 | oo 119,150 562 |..... 562 | cvevrererierins | e 123,036 01/15/2049| 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... |..... 04/25/2013| MBS Paydown 0.014977651 924 | o924 | 899 | 924 | [ [ 0 924 04/25/2037| 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 05/25/2013| MBS Paydown 0.01481852......... | ccccveeeevermerrerrnee | weernernnnene 1,512 | i 1,512 | sl TATT | i 1512 | s [ [ e 0 1,512 04/25/2037| 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 06/25/2013| MBS Paydown 0.014599986 . 2,076 | .. ..2,020 2,076 [ oo [ e [ 0. 2,076 04/25/2037| 1FM.....
46630V AC  6|JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049 FD..... | ..... 04/12/2013| MBS Paydown 0.880606957....... [ ..ccovvrrvvermerrerinnes | wovernns 3,426,580 | ......... 3,426,580 | ......... 3,478,159 | ......... 3,456,752 | .oovvevvevriieiins | e (39,429) [ ..vvvevrrvririnis [ e (39,429) [ ..vvvrvvrvinns | s 3,426,580 02/12/2049| 1FM.....
46630V AC  6|JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049 FD..... | ..... 05/12/2013| MBS Paydown 0.834190829....... | .cccovevevrvmerirenirnes | overnes 1,332,143 | ......... 1,332,143 | ........ 1,352,195 | ......... 1,343,872 [ .o | v (14,949) [ ..o | v (14,949) | ..o | e 1,332,143 02/12/2049| 1FM.....
46630V AC 6 |JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049 FD..... | ..... 06/12/2013| MBS Paydown 0.798695185....... [ ..ccoverrvreevrrrerinnes | wovernns 1,018,725 | ......... 1,018,725 | ......... 1,034,059 | ......... 1,027,695 | ..o | e (15,169) [ ..vvevvevrernrine [ cvrreend (15,169) | ..ovvvrrvvreriaes | e 1,018,725 02/12/2049| 1FM.....
46631N DT  3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 12/25/2012| MBS Paydown 0.523430336 3,289 | ovveeieen 2759 | oo | oo | oo | e 0 08/01/2037| 3FM.....
46631N DT  3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 12/25/2012| Pass-Through LOSS..........ceveenes [ woveerneenerenneinneins | eerireernenenn3,289 | iiiieiennn(3,289) | vivieiencnd(2,759) [ oo [ | e [ e 0 . |08/01/2037| 3FM.....
46631IN DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 04/25/2013| MBS Paydown 0.494859275....... | .cc.ocvvvevverrnrernne | vevvrrirneeen 8,862 | i 8,462 | 05,422 | i 1,257 | s | s (G — 6,475 08/25/2037| 3FM.....
46631N DT  3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 04/25/2013| Pass-Through LOSS...........ccccvenn. , BT | e | e | s | e (V1 VORI ISV 2,182 08/25/2037| 3FM.....
46631N DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 04/30/2013| Book Valug AQJUSMENL...........c.o. | coverrrerrieeiieriies | cenreiineieeiinnsinees [ cennninsisnnsinnsiennes | eoveeseesnnsnsinnns | evernenenseb22,108 | oo [ e [ e (V1 U ISR (10,850) 08/25/2037| 3FM.....
46631IN DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 05/25/2013| MBS Paydown 0.486996063....... | ....cccvvrrrerererenee | vevrieirnerinns 3,980 | oo 3,980 | covrrierir 3,339 | s 6,592 | oo | e [CA0) I I (C0) ) 4,002 08/25/2037| 3FM.....
46631N DT  3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 05/25/2013| Pass-Through LOSS........c.ccveres | coverneremrinerineeines | ceevmeeinseinninnninnees | cernernnensene 3,883 [ e 3,258 | i | e [ e [ e 0 08/25/2037| 3FM.....
46631IN DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 05/31/2013| Book Value AQIUSIMENL..........ccoe. [ corererrerirrinrireiinnns [ rerrerirereninsinniinis | versrneeenisesnnnns | eennernnnsnsnnseienes | coererensn22,108 | o | evvenneveiininns | vevee 0 08/25/2037| 3FM.....
46631N DT  3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 06/25/2013| MBS Paydown 0.48123515......... [ ccccovevvererenveriens | cvrverereenen 439 | 439 | 3724 | 4,830 | e | e (V) [URUTURTORN ISR (V2] I 08/25/2037| 3FM.....
46631IN DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 06/25/2013| Pass-Through LOSS...........ecveeerer | covernerennrinerineninnes | eermeeinsernnrnnnennees | eevneninneennens 1,322 | i 1109 | s | e [ e [ e (VI OO IR 08/25/2037| 3FM.....
46631IN DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 06/30/2013| Book Value AQJUSIMENL...........cce. | covveerrrrerierirnrinne | cevvrrrirerierineesens | ceenersnessnssenienes | e | oo 422,108 | ..o [ e [ (V1 TR ISR 1,966 08/25/2037| 3FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 04/27/2013| MBS Paydown 0.509931004 179,685 | ..ooeer 144,644 | 148,010 | e | 00000e25,208 | s | 025,208 | i | 179,685 07/27/2037| 1FM.....
466327 AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 05/27/2013| MBS Paydown 0.50291954 ..298,688 298,688 07/27/2037| 1FM.....
466327 AA  3|JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 06/27/2013| MBS Paydown 0.497219522 242,821 | ... 195,468 | ...........200,017 | .o [ eeren 75,065 [ s | eereeen 75,665 [ s | e 242,821 07/27/2037| 1FM.....
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... | ..... 04/26/2013| MBS Paydown 0.416944218....... | ccccovvevrrrevrneinns | cveerienns 192,767 | coovvreneee 192,767 | oo 167,888 | ..coovvvec 174,448 | .o | v 12,185 | oo | v 12,185 | oo | e 192,767 06/26/2036| 1FM.....
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... | ..... 05/26/2013| MBS Paydown 0.406263426....... | ..c.coovvveverererneenns | cvvrerirenes 289,054 | ............ 289,054 | ............ 251,748 | .......... 261,584 22,111 | ... 22,111 | s . 289,054 06/26/2036| 1FM.....
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... | ..... 06/26/2013| MBS Paydown 0.395905215....... | .ccovrererrererneennns | ceverirenes 280,324 | ............ 280,324 | ............ 244,145 | .......... 253,684 | ..oovvciericns | s 33,075 | oo | e 33,075 | .o . 280,324 06/26/2036| 1FM.....
46632Y AB  0[JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36 e 06/26/2013| Pass-Through LOSS.........ccvuveeres [ covrnrrnerrninrneninnes [ rorvrrsnneisnnenens | evvvrrnnnnen 18443 | 002,352 | v | e | e | vevivernsnseenns | cvernennsnnnneen0 | v [ [ | v 0 06/26/2036( 1FM.....
46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.......... | ..... 04/26/2013| MBS Paydown 0.61584282 51,092 0 08/26/2037| 1FM.....
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46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.......... | ..... 05/26/2013| MBS Paydown 0.611653018 139,324 | oo 121,908 | e 112,481 | i | e (B13) | s [ e (B13) | i | 139,324 IO (V1 I 3,628 |08/26/2037| 1FM.....
46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.......... | ..... 06/26/2013| MBS Paydown 0.59385539 ..591,824 591,824 | ..coovvvvirnr | e (V] 18,495 |08/26/2037| 1FM.....
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037. N 12/26/2012| Pass-Through LOSS..........ccreees [ wreerreeemeemnsrinnins | cveveeeineensenineines | ceeeenenes 155,891 | covvvreeend 14,810 | oo [ | e80T | s | eereeeniB,167 | s | s 208,537 | ..ovvvrerireenne ..(208,537) | ...(208,537) [ ...ovvvrrirniene 08/01/2037| 1FM.....
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037.............. | ... 04/26/2013| Pass-Through LOSS...........cccuuerer | covereerreenmeiineniens | ceeneersseisssisnesienes | oveiseenns 151,537 | e 14,396 | oo [ e | e [ o0 [ [ LI TN ISV ()] [— (] 3,991 | 08/26/2037| 1FM.....
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037............. | ... 04/30/2013| Book Value AQJUSIMENL...........ccv. | covverrrrerrireriririnns | e | cevreinssinsniesienes | e | oo LI FESRTORTOTORPORN IPPORTORPOOTIIRS OO (V1 PRI ISR 157,091 | oo ..(157,091) | ...(157,091) [ ..oovvvrrirnne 08/26/2037| 1FM.....
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037.............. | ooee 05/31/2013| BOOk Valug AQJUSMENL.........oovvs | covrvrrrrirererirneirnes | revrnrineriesineenens | cevseessssisssessnees | e | seeeesesssessnnens KT [URRRIRINR ISR PR (VI PRI IS (312,983) | evvvvvrrrirens | e 312,983 |..... 312,983 [ .o 08/26/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 04/26/2013| MBS Paydown 0.349797857 58,122 SO 0 03/26/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 05/26/2013| MBS Paydown 0.340693074 91,048 IO 0 03/26/2037| 1FM.....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 06/26/2013| MBS Paydown 0.329941652....... | .cccocvverververerinn | cvneeeen 107,514 | 107,514 | 82,383 | 88,650 | v | e 7,040 | s [ e 7,040 | i | v 107,514 v [ 0 03/26/2037| 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 04/26/2013| MBS Paydown 0.473572543 51,246 IO I 0 11/26/2036| 2FM.....
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.... | ..... 05/26/2013| MBS Paydown 0.473544034 177 OO 0 11/26/2036| 2FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 06/26/2013| MBS Paydown 0.473179142 2,267 SO 0 11/26/2036| 2FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 04/26/2013| MBS Paydown 0.31160885 81,352 0 06/26/2037| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 05/26/2013| MBS Paydown 0.296909254....... [ ..ccoevvereernererinn | crvnreeeenn 176,395 | 176,395 | 128,327 | b 151195 | i | 9557 | s [ e 9,857 | i | v 176,395 IO 0 06/26/2037| 1FM.....
46633A AG  0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 06/26/2013| MBS Paydown 0.281641745....... [ .cccovvvevvrnrireinnes | crereennn 183,210 | 10 183,210 | 1o 133,285 | 157,036 | v | 012,392 | s [ 012,392 | | v 183,210 IO I 0 06/26/2037| 1FM.....
46633K AN 3 [JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37......... | ..... 04/26/2013| MBS Paydown 0.341761268 72,658 S 0 01/26/2037| 1FM.....
46633K AN 3 [JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37......... | ..... 05/26/2013| MBS Paydown 0.334765587....... [ .covevrerrenrrnerinins | crvveererins 40,771 | v 40,771 | oo 38,080 257 |..... 257 | oo . 40,771 IO 0 01/26/2037| 1FM.....
46633K AN 3 |JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37. ... | 06/26/2013| MBS Paydown 0.322706992 70,277 65,640 70,277 S 0 01/26/2037| 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. . | 04/26/2013| MBS Paydown 0.25213668 6,540 0 05/26/2037| 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. .| 05/26/2012| MBS Paydown 0.387333849 . . o IO 0 05/26/2037| 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... | ..... 05/26/2013| MBS Paydown 0.246586443....... | ..c.cooevnerrireneenns | cvrverienns 129,865 | ..oovvveveee 129,865 | ..oovvveneee 123,733 | v 126,518 | oo | v (1,468) [ ..o | v (1,468) [ ..o | e 129,865 v | e (V1 I 2,659 |05/26/2037| 1FM.....
46633K AY  9[JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37.........] ..... 06/26/2013| MBS Paydown 0.24570676......... | ccceeeerreneinerrene | cevnreineenad 21,031 | oo 21,031 | e, 20,066 | ..ocoonnen. 20,508 | .ooeveerirciinne | e 5,419 | oo [ e 5,419 | oo . 21,031 IO (V1 I 505 |05/26/2037(1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 04/26/2013| MBS Paydown 0.417285552....... | .cccovrvreveereneenns | crvverieens 100,581 | vovoeveeeee 100,581 | coovirerrna93,289 | i 95,410 [ i | 3,198 | [ 3198 | | s 100,581 OO (V1 I 1,027 |04/26/2035| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 05/26/2013| MBS Paydown 0.39153966......... [ ..ccoevrerevrvererinns | crrereenni 280,759 | oo 280,759 280,759 IO (V1 I 3,555 |04/26/2035| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 06/26/2013| MBS Paydown 0.377502811....... | cccovevvvrvververrene | wrerneennn 183,072 | i, 153,072 | oo 141,974 | 145,203 [ | e 1798 | e [ e 7,798 [ | s 153,072 IO 0 2,312 | 04/26/2035| 1FM.....
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037......... |..... 04/27/2013| MBS Paydown 0.503916712....... | .cccoevvrevermrrerinnes | vevrerennnn59,389 | Lo 59,359 59,359 e 0 ... 1,187 |02/27/2037| 2FM.....
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037......... |..... 05/27/2013| MBS Paydown 0.494338212....... [ .cccoevnrnvernrverinns | cevvrerenennn 42,768 | o 42,768 42,768 OO IO 0 e 1,069 | 02/27/2037| 2FM.....
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037......... | ..... 06/27/2013| MBS Paydown 0.480693971....... [ .cccoevvverennverinns | vrrerernnnn80,922 | (i 60,922 60,922 IO (V1 I 1,828 |02/27/2037| 2FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 04/27/2013| MBS Paydown 0.280452734....... [ .cccovvovervvrnrrerinns | ceereen 158,192 | i 158,192 ...158,192 IO (V1 I 1,489 |03/27/2037| 1FM.....
46633P BQ  4|JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 05/27/2013| MBS Paydown 0.26844601 ..247,807 ...247,807 0 2,641 [03/27/2037| 1FM.....
46633P BQ  4|JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 06/27/2013| MBS Paydown 0.25426784 292,623 . [ [ | 292,623 IO (V1 I 3,771 | 03/27/2037| 1FM.....
46633T AA  2|JPMRR 2009-8 A1 SEQ CSTR 4/20/2036................. | ..... 04/20/2013| MBS Paydown 0.398546622....... | .....ccovrervemrrnerinins | covveererinns 97,628 | ..o 97,628 | ..o 95,652 | \ovevrrnen 96,184 582 |..... 582 | .o . 97,628 IO (V1 I 1,909 |04/20/2036| 1FM.....
46633T AA  2|JPMRR 2009-8 A1 SEQ CSTR 4/20/2036............coc0. | ceee. 05/20/2013| MBS Paydown 0.380812656....... | .....covveeverererneeinns | wrvverirenns 165,742 | .ooveveeeee 165,742 | cooovvrenee 162,387 | coovvrvrne 163,291 | oo | e TAT3 | e | i TAT3 [ s | e 165,742 v | e (V1 I 4,048 | 04/20/2036| 1FM.....
46633T AA  2|JPMRR 2009-8 A1 SEQ CSTR 4/20/2036...........ooce. | cevee 06/20/2013| MBS Paydown 0.367492057 ...... | ..ccovvererrereneenns | cereerieees 124,494 | ........... 124,494 | ............ 121,975 | v 122,653 | oo | e 1,076 [ oo | e 1,076 [ .o | e 124,494 OO (V1 I 3,647 |04/20/2036( 1FM.....
46634B  BY  7|JPMRR 2009-12 4A1 SEQ 5.75 12/26/35........covrvves | s 04/26/2013| MBS Paydown 0.488772206....... | ..ccoovvervrrvrirerinnes | covrinrenns 155,258 | ..cvvvenee 155,258 | ..covvvuee 153,512 | oo 153,481 943 |..... 943 [ oo | e 155,258 v | 0 2,994 |12/26/2035| 1FM.....
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46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.................. 05/26/2013| MBS Paydown 0.474908506....... | .cccvceeveeneencrernee | wovnernenn 197,447 | i 97,447 | 195,226 | v 195,187 | s | v 1,316 [ e | e 1,316 [ [ e 197,447 | oo | e 0 12/26/2035| 1FM.....
46634B 7| JPMRR 2009-12 4A1 SEQ 5.75 12/26/35 06/26/2013| MBS Paydown 0.464775296 I | v | v 911 i | i 144317 | oo [ 0 12/26/2035| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37.. .| 04/26/2013| MBS Paydown 0.863914776.. 2)] ... 263,707 0 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37.. 05/26/2013| MBS Paydown 0.831945612 AB) [ e e (B) [ | e 511,507 [ .ooevvrervires | e 0 04/26/2037| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... 06/26/2013| MBS Paydown 0.807824241....... | .cc.ovvvvevirerenrinns | crvverienns 385,942 | ............ 385,942 | ............ 385,942 | ............ 385,410 | ..ovveerieiiins | e 1,097 [ | e 1,097 [ 385,942 | ..o [ 0 04/26/2037| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... 04/26/2013| MBS Paydown 0.677620946....... | ..c..vvvrererererneenns | crrverienns 983,175 | coovovvvne 983,175 | .o 996,154 | ..coonvee. 991,674 | ..o | v (10,534) [ oocvvveverneerevnen | everneene(10,534) [ oo | e 983,175 | .vveerererines [ 0 07/26/2036| 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... 05/26/2013| MBS Paydown 0.661350074....... [ ..ccovvrvervrniererinnes | crrvrirrinns 555,816 [ ..ovvvne. 555,816 | ..oovvrnnnn 563,154 | ............ 560,621 [ ..ovvveevervrirers | v (5,085) [ .oovevererriinnns | vereenens(5,085) [ oo 555,816 | ..oovverevrernnins | cenee 0 07/26/2036( 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... 06/26/2013| MBS Paydown 0.626544605....... | ....oceevverernerinens 1,188,962 | ......... 1,188,962 | ......... 1,204,657 | ......... 1,199,240 [ ..o | v (13474) [ e | ererenend(13AT4) | e | s 1,188,962 | ...ocvevvrrcrrns | cenne 0 07/26/2036| 1FM.....
466358 AA  9|JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039 04/26/2013| MBS Paydown 0.659956554....... [ ..coovveverrniererinnes | crrvrireenns 335,073 | oo 335,073 | oo 359,366 | ............ 348,476 | ..o | v (7,281) [ o | oo 7,28) s [ e 335,073 | ovveerieeinns [ 0 03/26/2039| 1FM.....
466358 AA 9 |JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039 05/26/2013| MBS Paydown 0.643650458....... | ..c.coovvvevererinrenns | crverirenes 271,073 | oo 271,073 | oo 290,725 | ..covvenee 281,915 | oo | e (4,608) [ ..o | cererrenes(4,608) [ o 271,073 | v [ 0 03/26/2039| 1FM.....
466358 AA 9 |JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039 06/26/2013| MBS Paydown 0.621455762 368,965 | ....ccovne. 395,715 | oovvoneee. KIKJY 07X N N I (9,926) | ..ovvveerreenees | verereeene(9,928) [ o [ vererrn 368,985 | i | s 0 03/26/2039| 1FM.....
46637D AA 3| JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE 04/26/2013| MBS Paydown 0.727204201 720,720 | ............669,369 | ...........874,457 | .oooviviriiins | v 21,889 | v | 21,889 | i [ e 720,720 [ s [ 0 06/26/2035( 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE. .| 05/26/2013| MBS Paydown 0.704067886.. 671,346 0 06/26/2035| 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE. 06/26/2013| MBS Paydown 0.686814146 500,652 | ............464,980 | ...........4688,514 | oo | 0,607 [ | 0,607 [ s | 0000 500,652 | s | s 0 06/26/2035| 1FM.....
46637D AC  9|JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE........ 04/26/2013| MBS Paydown 0.700894164 218,288 | ..........203,007 | .o0eeee 204,712 | oo | 2,816 [ [ 2,816 | i | 000 218,288 | s | e 0 05/26/2047| 1FM.....
46637D AC  9|JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE........ 05/26/2013| MBS Paydown 0.698264564 38,758 266 | oo | 266 | e 38,758 | ..o [ e 0 05/26/2047| 1FM.....
46637D AC  9|JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE........ 06/26/2013| MBS Paydown 0.679075437....... | ccccoovvvvrcvvrivernnns | woerrnnnn 282,829 | ..........282,829 | ..........263,031 | .iir0265,239 | oo | v T51T | e | ool 15T |, 282,829 | ..o [ 0 05/26/2047| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... 04/25/2013| MBS Paydown 0.670742111....... | ceceeevevvrrverrerernee | cevvernenn58,004 | 58,004 | 153,116 | i 46,986 | e | v ({572 USRI (SRR ¢ [-7) i IS 58,004 | ..oveerereni [ 0 06/25/2047| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... 05/25/2013| MBS Paydown 0.667078189....... | .cccovrervrvmerrerernes | eoirernene58,892 | 158,892 | 053,930 | v 87,705 | s | v (234) [ ovverereeierns | verereeenn(238) | e 58,892 | ..ovvvverenns | e 0 06/25/2047| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... 06/25/2013| MBS Paydown 0.665290054........ | ....ccccevevrerrnrernns | veerrrieenn28,742 | i 28,742 | i00026,320 [ 1oiire023,282 | o | e (1,428) [ oo | v (1A28) [ | 28742 | i [ 0 06/25/2047| 1FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035. 04/26/2013| MBS Paydown 0.472338606....... [ ..cccocorrrerrerrerienes | wrrererrn 336,332 | 1101000336,332 | 111000 257,768 | v 273,287 | oo | eereene6,573 | s | e 86,573 | e | 00000000000.336,332 [ e | e 0 10/25/2035| 1FM.....
472321  AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035. . | 05/26/2013| MBS Paydown 0.467388437.. 0 10/25/2035| 1FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035. 06/26/2013| MBS Paydown 0.466304257....... | .ccccovvvverrerrneernne | vevrrrinenid2,224 | i 82,224 | 32,361 | 34,310 | i | v 14,761 | oo, 42,224 | oo | e 0 10/25/2035| 1FM.....
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37................. 04/26/2013| MBS Paydown 0.388011683....... | .cccoueveerevrmernernene | cornrrennnnne89,321 | 089,321 | i 77,196 | 81,045 | s | s 3677 | e | e 3877 | s 89,321 | .o [ e 0 | v 876 |01/25/2037|1FM.....
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37................. 05/26/2013| MBS Paydown 0.381436737....... | ccccovevvvrreververrene | cevvrrcennnnn92,916 | 092,916 | 180,303 | ivviirinn84,308 | s | s 4,152 | o | 152 | 92,916 | .oovvrverienrs [ e (V1 I 1,139 |01/25/2037| 1FM.....
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37............c.... 06/26/2013| MBS Paydown 0.366368131........ | .cccovevvevrerrveernee | cvverrenni 212,947 | 212,947 | 184,040 | 193,218 | i | v 15,844 | oo | e 15,844 | | 212,947 | oo | oo 0 2,610 |01/25/2037| 1FM.....
472321 AJ 7 [JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. 04/26/2013| MBS Paydown 0.474855905....... | ....cccoovvvvervnninns | veeeeeenn252,701 | 00010000.252,701 | 213,462 | 224,391 | i | e 15,854 | .ooovvvvnrriecins | 15,854 | i 252,701 [ .oovereerecies | e 0 2,076 |01/25/2039| 1FM.....
472321 7| JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. 05/26/2013| MBS Paydown 0.465206337 20,054 | ..o | e 20,054 | i 285,548 | ... [ 0 2,929 |01/25/2039| 1FM.....
472321 7| JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039............. 06/26/2013| MBS Paydown 0.457977658....... | ..cccoverneenerrnernne | wrneennnni213,910 | ii00rn.213,910 | ....180,694 | ... 189,945 | i | v 15,090 | .ooovvvvrvcrerns | e 15,090 | v [ v 213,910 [ oo [ 0 2,210 |01/25/2039| 1FM.....
472321 2| JMAC 2008-R2 3A3 MEZ CSTR 01/25/39................. 04/26/2013| Pass-Through LOSS..........covveres [ corerermrennrnnneninnns [ venverernnserennnns | evnrrneneen39,087 | v 12,702 | v | v | v (54) | cvvverervrienirnns | ververnnneene(54) [ i 8,795 | ovvvevrverinns | e (V1 I 485 | 01/25/2039| 1FM.....
472321 2 [ JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.... 04/30/2013| Book Valug AdJUSIMENL..........cccv. | covermerenrrnerieriiee | ceernrrisernerineninees [ ceneninsesneesinsnnenes | eoveeesessnnsnnssnenns | covernennenens8 798 | cvvvierireriineens [ cvvverineeneniies [ e (17,590) [ ..ovorevrerrires | e (V1 IS 01/25/2039| 1FM.....
472321 2 [ JMAC 2008-R2 3A3 MEZ CSTR 01/25/39. .| 05/26/2013| Pass-Through Loss.... 17,590 0 01/25/2039| 1FM.....
472321 2 [ JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.... 05/31/2013| Book Value AdJUSIMENL..........cccv. | corererenrrrerireriiee | ceernrrinernenineninees [ ceeninsennensinsnnenes | eovereneennnsensnnenin | oerrneninerens8 798 | cvvviveviveriineens [ evverineeseninee [ e (8,795) | oo [ e (V1 IR 01/25/2039| 1FM.....
472321 2 [ JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.........ccc..uu. 06/26/2013| Pass-Through LOSS.........ccueveeres | ceveveremrernerinneenes | seveneiisernernneenens | eonneenneneenn84,904 | 18,259 [ oo e | eevvneiienns (TT) [ e | e TT) [ [ | e | e 0 | oo 871 [01/25/2039( 1FM.....
472321 8| JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.......c.oovvve. 04/26/2013| Pass-Through LOSS...........cevvreres | covereniernnieninneens | evvsnennniisnsinninens | eonnrinseeenD9,022 [ iiiiiiiient 12,271 [ | e | ervnviesinsnines | | vesvissiennnnn0 [ [ | e | oo (1 I 734 | 01/25/2037| 1FM.....
472321 8| JMAC 2008-R2 2A4 SEQ CSTR 01/25/37............c.... 05/26/2013| Pass-Through LOSS.........cucveerer | covernerennrnennnnennee | veemnrinnsnnerineneinens | eonnrenneneni 2,801 | o817 | s | e | e [ | overnesineenneen0 [ [ | e | oo (VN IO 441 101/25/2037| 1FM.....
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47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036.. B 04/20/2013| MBS Paydown 0.495865815 ....67,730 ...62,364 260 |..... 260 |.. 67,730 03/20/2036 1FM.....
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036............ | ..... 05/20/2013| MBS Paydown 0.48831063 ..142,937 31,614 732 ... 732 ...142,937 03/20/2036( 1FM.....
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036.. O 06/20/2013| MBS Paydown 0.486193061 ....36,889 261 |..... 261 40,063 03/20/2036( 1FM.....
47232A AD  0[JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036............. |..... 04/25/2013| MBS Paydown 0.463367401....... [ .cccoevvrvrcrmrreriens | vevveeenne. 84,408 | ..............84,408 | ...coooec. 80,953 | .ivrirerni83,826 | o | v 25 | e | e, 25 | s . 84,408 06/25/2036| 2FM.....
47232A  AD 0 [JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036............. | ..... 05/25/2013| MBS Paydown 0.460231793....... | ccccovvvvvreveriverrene | cervrriennenc87,506 | woirirecrnn 87,508 | oo 84,742 | 87,040 | v | i 27 | | e, 27 | s . 67,506 06/25/2036| 2FM.....
47232A AD  0[JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036............. |..... 06/25/2013| MBS Paydown 0.459102089 8 | 8 | s . 24,321 06/25/2036| 2FM.....
47232A  AG 3 |JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037.. B 04/25/2013| MBS Paydown 0.370842652 346 |..... 346 38,611 05/25/2037| 1FM.....
47232A  AG 3 |JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037.. O 05/25/2013| MBS Paydown 0.365816307 639 |..... 639 54,948 05/25/2037| 1FM.....
47232A AG 3 |JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037..........c0. | e 06/25/2013| MBS Paydown 0.363962515 276 |..... 276 | o . 20,266 05/25/2037| 1FM.....
47232A  AH 1 [JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.........cco. | vee 04/25/2013| Pass-Through LOSS...........ccveres | coreeerrnmrnerieninne | sevvnnrinernenieninens | coeresneieens 48,538 | ..ccoovvrne 11407 | s | e | e [CL0) ) —— 05/25/2037| 1FM.....
47232A AH 1 [JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.......c.cco. | ever 04/30/2013| BOOk Valug AQJUSMENL..........ovv. | coverrrreneirerierinee | ceerreeinniseniesinees [ cenesiseesnesisssnenes | eessesessessnsisnensns | cevneens 1,226,151 [ .oceivrrerienes | cerereiseriinnins [ e 05/25/2037| 1FM.....
47232A  AH  1|JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.. N 05/25/2013| Pass-Through Loss.... 05/25/2037| 1FM.....
47232A  AH 1 [JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037........ccco. | ever 06/25/2013| Pass-Through Loss.... 05/25/2037| 1FM.....
47232A AH 1 |JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.. e 06/30/2013| BoOk Valug AQJUSMENL..........covv. | coverrrenrrrerierines | ceirneninerneriieninees [ cenenineesnssinnnnnenes | eoneesseessensnnsenens | eevneeenn 1,226,151 | i [ e [ 05/25/2037| 1FM.....
47232A AN 8|JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036............... | ... 04/20/2013| Pass-Through LOSS.........c.evvveres [ covernnrnerinnneinerinnes [ oo J49 | 372 e | e | e (12) | i 03/20/2036 1FM.....
47232A AN 8|JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036.........c.coe. | e 04/30/2013| Book Valug AdJUSMENL..........cvv. | covermerenrrrerierinee | ceernrrinernerieninees [ ceneninsesnsnsisssnenes | eonensnneenensnnsenennns | cervinennnene T84 | i [ e [ e (V1 PRI I (5,933) 03/20/2036| 1FM.....
47232A AN 8|JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036............co. | e 05/20/2013| Pass-Through LOSS..........cecvveerer | vovernerenneermeineennne | eevnernneinsnisnninenes | vvreinneersi 28,305 | iiiiiiicrnnn8,237 | i | e | cvneieensd(288) | v | evvirneieenrd(288) | v | v 29,305 03/20/2036| 1FM.....
47232A AN 8 |JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036.... e 05/31/2013| Book Value Adjustment.. ....(24,905) | . 03/20/2036| 1FM.....
47232A AN 8[JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036...........cc0. | veee 06/20/2013| Pass-Through Loss.... .39,020 03/20/2036| 1FM.....
47232A AN 8|JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036.... e [ 06/30/2013| Book Value Adjustment.. . . ..(38,930) | . 03/20/2036| 1FM.....
47232D AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 04/26/2013| MBS Paydown 0.407624568....... | ..c.cooevrerrerernernns | corverienns 110,735 | v 110,735 | v 110,733 | oo 110,132 116 | ..... LS TR IS 110,735 09/26/2036| 1FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 05/26/2013| MBS Paydown 0.401395766....... | .ccvvvvrrenrinerirnns | corerrineenns 45411 | oo 45411 | s 45410 | oo 45,163 | .o | e KA TR (SR 37 | . 45,411 09/26/2036| 1FM.....
47232D  AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2013| MBS Paydown 0.395467175....... [ .cccovvveernnreinns | corerirenerend3,222 | 83,222 | 83,221 | 82,987 | e | e e [ i85 | . 43,222 09/26/2036| 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/26/2013| Pass-Through Loss 22,995 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/30/2013| Book Value Adjustment.. (45,990) 09/26/2036| 6FM......
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 05/26/2013| Pass-Through LOSS........c.vcveeres | coveerernerinenieeennee | veernvrinnernerrneennens | eovveenneeeni28,595 [ 21,558 [ o | v | evvreennnenn(670) [ | e (670) [ e 28,595 09/26/2036| 6FM......
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 05/31/2013| Book Value AdJUSMENL..........ccco. [ coveerrrererniirerinn [ e | e | e | eoneeenen 749,833 | o | e | e | e | v, (5,600) 09/26/2036| 6FM......
47232D AL  6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2013| Pass-Through LOSS...........ccveres | coveerrernerinerienennee | weeneriennrnerinnenens | evveenneneen D733 [ 1,263 [ e | v | erneeene(1,283) [ | e (1,283) [ e 09/26/2036| 6FM......
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47. .1 04/26/2013| MBS Paydown 0.256516054....... | ..c.ccevvevnernnennes | eevnerneee BTIT2 | e STAT2 | i BTAT2 | it BTAT2 | s [ e [ 57,172 01/26/2047| 1FM.....
47232D AM  4|JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47. .| 05/26/2013| MBS Paydown 0.237439029....... | .ccooevvrrrrerveiners | vervrrernnn82,626 | ciiirinr.82,626 | v 82,626 | 1oiiirr0ni82,626 | oo | s | e 82,626 01/26/2047| 1FM.....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47. ... | 06/26/2013| MBS Paydown 0.220421068 e .13, . 13, . , 07 [ e e [ 73,707 01/26/2047| 1FM.....
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 04/26/2013| Pass-Through LOSS.........ccoevveres [ ovrernnrneennnerinns [ eervererneeneinnnens | vvennnnn 104,661 | i 31,674 | s | e | e (556) [ ..vvvvererrernree [ erveirerneena(55B) | overereriivirens | v 13,7117 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 04/30/2013| Book Value AdJUSIMENL...........cccu. | coveruereenrrrerierirnee | ceerrrinnineiineninees [ corerissensssisssenes | s | cersneesenes 13,717 [ v | e [ e (V1 PRI ISR (27,435) 01/26/2047| 1FM.....
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 05/26/2013| Pass-Through LOSS.........ceeveeres | coveveremeernenineennes | vevnseensernennnnenens | eonneenneneen 16,783 [ iiiiiciciccB,070 [ o e | eevvneiienns [CC1C) T I (1) 01/26/2047| 1FM.....
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 05/31/2013| Book Value AdiUSIMENL..........cc... | coveerrenrirerirerinns | ernrriniineiieninnes [ e [ | covvenenen TTIT i v [ 0 01/26/2047| 1FM.....
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 06/26/2013| Pass-Through Loss.... 01/26/2047| 1FM.....
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47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 06/30/2013| BoOk Valug AQJUSEMENL..........cvv. | covrerrrernrrrerieeines | seerrrriserienieninens | cenneiseninnninennenes [ eovseenensnsinssseens | ooeevneeennen TTTT it | e [evvernsennennes | eernneeineninnen0 [ [, (13,717) 01/26/2047| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36. .| 04/26/2013| MBS Paydown 0.31726446 54,494 09/26/2036( 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36. .| 05/26/2013| MBS Paydown 0.278746473....... | .ccovovvvvrevverinns | wrvvreenn 146,542 | 146,542 | 146,507 | i 145,645 | i | v 166 | s | e 16068 | e [ v, 146,542 09/26/2036| 1FM.....
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2013| MBS Paydown 0.264855092....... [ ..cccccovevevrvirerinn | vererernnre52,850 | oo .52,850 | oo 52,837 | i 52,526 | oo | i 86 | .o [ e 86 | .o 52,850 09/26/2036( 1FM.....
47232D AW 2|JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 04/26/2013| MBS Paydown 0.197659451....... | .ccccovvvvrriverrerrnne | vrverenenn32,390 | 032,390 [ 32,951 | 032,290 | o | e [ [T I [() [— 32,390 01/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 05/26/2013| MBS Paydown 0.192239366....... | ..ccocovrverrerrerinns | crvrererren26,146 | i 26,146 | coiiii0n.26,599 | 1oiiiri00i26,085 | oo | e [ [T I ({7 [— 26,146 01/26/2036( 1FM.....
47232D AW 2|JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .| 06/26/2013| MBS Paydown 0.189203535....... | .ccoeverervrmnverinns | vvvvverenenen 14,645 | (i 14,645 | 14,898 | 14,599 | i | e 33 [ [ e 33 14,645 01/26/2036( 1FM.....
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37. . | 04/26/2013| MBS Paydown 0.455709014 371 |..... 371 62,535 02/26/2037| 1FM.....
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37......... | ..... 05/26/2013| MBS Paydown 0.442320634....... [ ..ccooevevevrvirenns | covvrennn 142,618 | i 142,618 | 131,063 | 135,496 | oo | i T8 | e | v T8 | s [ e 142,618 02/26/2037| 1FM.....
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37......... | ..... 06/26/2013| MBS Paydown 0.439668836 285 |..... 285 | oo, 28,248 02/26/2037| 1FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 04/26/2013| Pass-Through LOSS........cccueveeres | vovernerenmeenenineninnee | seevmerinsernernenennees | eonrrinnensni38,324 | i 5,695 | it | cevvneriieniineins [ coveriissineninee [ e 02/26/2037| 6FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 04/30/2013| Book Value AQIUSIMENL..........cce. [ orerrrnriirinrierinne [ oo | cernnnersnnesnnnns | veenennnernnneenns | coerneenen 284,932 | i | e | vevee 02/26/2037| 6FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 05/26/2013| Pass-Through LOSS..........ucveerer | voverneremernenineninee | eeemreinsernernerenees | eonerireeeend8,905 | iiiiiiiscctd 17 | oo | cevrverireniineens [ crveeineeieniies [ e 02/26/2037| 6FM......
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 05/31/2013| BoOk Valug AQJUSIMENL..........ccvv. | coverrrenrrrnerieeines | ceerneninerneiiieninees [ eeneniseesneninsennenes | eveeeneeseesnnsenenss | eeernenense 288,932 | i [ e [ e 02/26/2037| 6FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 06/26/2013| Pass-Through LOSS...........cvuvveres [ orervrnneerinnneninnn [ rerverernnnnennins | eovnrenennnnd 745284 | i 2277 | v | covvrnsiennennns | evvennensiinnnns | veves 02/26/2037| 6FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 06/30/2013| BoOk Valug AQJUSIMENL..........cvv. | covermrrenrrnerieriiee | ceernnriserneiiieninees [ ceneninsesnesiissnnenes | eoverenneenensnnsenennns | eeernenense 288,932 | i [ e [ e 02/26/2037| 6FM......
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 04/26/2013| MBS Paydown 0.248542559 20 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36. .| 05/26/2013| MBS Paydown 0.235263561 0 09/26/2036| 1FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36. .| 06/26/2013| MBS Paydown 0.22478251 0] 09/26/2036| 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 04/26/2013| Pass-Through LOSS...........cccuveres | corveerrnerrerirerenne | vevenninernerinnenens | coverernnneeenhy 835 [ et AT [ s e | e (<) — 09/26/2036| 6*.........
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 05/26/2013| Pass-Through LOSS.........ccveveeees | coveveeenernnenineenee | vevvnennsernerinneenens | comneennennnnn [y 700 | iiiiiiiiiencn 2822 [ i | eevieeineeineis | cevvneenenns [(0) ) —— 09/26/2036| 6*.........
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2013| Pass-Through LOSS...........ccvveres [ corerermnneirnninerinnns [ cerverernnineirennens | vevenrnnneennnn8,278 | i 1,959 | o | e | s [ I 09/26/2036|6*.........
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 04/26/2013| MBS Paydown 0.338068478....... [ .ccccooverevvvirerinns [ verererennen 35,894 | 135,894 | 135,894 | 35,712 | i | e 18 | 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37. .| 05/26/2013| MBS Paydown 0.324310764 07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37. .| 06/26/2013| MBS Paydown 0.31090845 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 04/26/2013| Pass-Through LoSS...........ccc...u.. 07/26/2037| 6FM......
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 04/30/2013| Book Value Adjustment............... 07/26/2037| 6FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 05/26/2013| Pass-Through LOSS...........ccc...u.. 07/26/2037| 6FM......
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 05/31/2013| Book Value Adjustment.. 07/26/2037| 6FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 06/26/2013| Pass-Through Loss.... 07/26/2037| 6FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 06/30/2013| Book Value Adjustment.. 07/26/2037| 6FM......
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37......... | ..... 04/26/2013| MBS Paydown 0.283587527 06/26/2037| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37......... | ..... 05/26/2013| MBS Paydown 0.267305038 06/26/2037| 1FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37......... | ..... 06/26/2013| MBS Paydown 0.256908854 76,936 | .oovvervriren [ e 0 06/26/2037| 1FM.....
47232D BZ  4|JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... | ..... 04/26/2013| Pass-Through Loss 6,668 | ....cccoovevurns | e 0 06/26/2037| 1FM.....
47232D BZ  4|JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... | ..... 04/30/2013| Book Value Adjustment.. (23,172) 0 06/26/2037| 1FM.....
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47232D BZ  4|JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... | ..... 05/26/2013| Pass-Through Loss 0)] ... 0){.. (5K 1 VORI O 0 1 106/26/2037| 1FM.....
47232D BZ  4|JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... | ..... 05/31/2013| BOOk Valug AQJUSIMENL..........cov. | coverrrenrieeiieeiies | ceernrriineieeiinsiinnes [ ceneniseissnsinnsiennes | eoveeseesnnsnsinnss | evernenensed98, 181 | v [ [ e 0 6,627 | .covvvvrvireens | e 0 06/26/2037| 1FM.....
47232D BZ  4|JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... | ..... 06/26/2013| Pass-Through Loss. k § 262 |..... 262 9,813 | oo | oo 0 06/26/2037| 1FM.....
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47....... | ..... 04/26/2013| MBS Paydown 0.310543268....... | .c.oveeevrenneineinens | cevireriecirnneens 388 [ oo 388 388 | .o 386 w0 (V1 I 388 [ .o [ 0 4 102/26/2047| 1FM.....
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47....... | ..... 05/26/2013| MBS Paydown 0.301800244....... | .cccovvevvvnrrirerirens | cevrrieninad 61,295 | ..cooverenec 61,295 | ..ooovonees 61,295 | ..ccoonnvn. 60,937 | oo | e 37 | [ e, 37 | 61,295 | ..o [ e [V I 717 |02/26/2047( 1FM.....
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47....... | ..... 06/26/2013| MBS Paydown 0.291286043....... | .cccoveevreemerinerirene | cernerineinns 73,712 | s 73,712 | e, 73,712 | oo 73,282 172 | ... 172 | s LT A I P 0 02/26/2047| 1FM.....
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 10/26/2012| Pass-Through LOSS.........cccrvvereres | corerrmnrrvernnnerinnnns [ wovvrerinnnnereniennnns | eovvneennnene(5,874) [ eiirivieiens(8,554) [ v [ [ [ [ [ | | [ 0 02/01/2047 | 6FE......
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 04/26/2013| Pass-Through LOSS..........cucveerer | covvreremerneninenennee | eeemeeinnernernennnees | wonveereeneennb0,549 | i 31,440 | oo | v | v (624) | covovverernerns [ errreernenens(824) | o | e 7,978 | oo | e (7,978)] ....... (7,978) ... 02/26/2047| 6FE......
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 04/30/2013| BOOk Valug AQJUSMENL...........cvv. | coverrrrernrirerinriries | ceernreineisiesiesinees [ cerneessesiissinesienes [ eeeesessnsisessesins | oereseneneens 7978 | oo | e [ e (V1 TR ISP 15,956) | ..vvovercrinne | s 15,956 | ...... 15,956 | ..oovvrvriinnes 02/26/2047| 6FE......
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 05/26/2013| Pass-Through LOSS...........ccueres | coreeervmnrnenieninee | sevvnnriserinenienenens | coeresnenins 11,978 | oo 9,287 | v | e | e (184 11,978 02/26/2047| 6FE......
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 05/31/2013| BOOk Valug AQJUSIMENL..........cvv. | covernerererircrinrinies | seernsrinersenieninees [ cernneessessssinessenes [ eeeeesnessssisessesens | oereseseneens 7,978 02/26/2047| 6FE......
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 06/26/2013| Pass-Through LOSS..........ccouvveres [ orererimnvnrnnnerinnns [ ververersnnsrnninens | ervvrinennnne81,252 | iiiii000083,000 | cvveiociivviinirenins | e | e (1,251) 02/26/2047 | 6FE......
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 06/30/2013| Book Value Adjustment.. . | 02/26/2047| 6FE......
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 04/21/2013| MBS Paydown 0.368315743....... [ .cccovnervevrrervnns | corvvevenenncee 274 | e 1274 | el 1274 | 8,429 | i | v (845 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 05/21/2013| MBS Paydown 0.353876406....... [ ..ccoorvrverervrverinnns | veerrnneee 57,599 | 57,599 | o0 57,599 | 050,909 | oo | v (6,690) 05/21/2036| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 06/21/2013| MBS Paydown 0.352306892....... [ ..ccccovrrerrvrrerinne | corrrreeenenc8,261 | 6,261 | 6,261 | i 5,534 | i | e (727) 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 03/31/2013| Book Value Adjustment............... 05/21/2036( 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 04/21/2013| Pass-Through LOSS...........ccveres | coveeeernerinereneenne | vevvenrrnernerrneenens | cevnererneneeendhy 525 [ it 1,387 [ e v | cevveenienns (33) 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 04/30/2013| Book Value Adjustment.. . |05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 05/21/2013| Pass-Through LOSS..........ccvveres | coreeeremnrinerirenennee | eevmrriennrnerneninens | eovvrernneen 19,288 [ it 887 [ s | e | v (127 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 05/31/2013| Book Value Adjustment............... 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 06/21/2013| Pass-Through LOSS...........ccvveres [ coreermrineinnnineninnns [ cenverernnneerennens | vvveernnneenn 9,248 | 2,835 | o | v | e (76) 05/21/2036( 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 06/30/2013| Book Value Adjustment............... 05/21/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 04/26/2013| MBS Paydown 0.094162699 .| 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 05/26/2013| MBS Paydown 0.088928463 - 12/26/2036| 1FM.....
47232D CN  0|JMAC 2009-R5 12A1 SEQ SSNR CSTR 12/26/36..... | ..... 06/26/2013| MBS Paydown 0.078985089 2 12/26/2036| 1FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 04/26/2013| Pass-Through LOSS..........ccccvenne (8) 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 04/30/2013| Book Value Adjustment............... 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 05/26/2013| Pass-Through Loss (8) 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 05/31/2013| Book Value Adjustment.. 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 06/26/2013| Pass-Through Loss, .(4) 12/26/2036| 6FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 06/30/2013| Book Value Adjustment............... 12/26/2036| 6FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.......| ..... 04/26/2013| MBS Paydown 0.133928592 (9) 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.......| ..... 05/26/2013| MBS Paydown 0.106824118 154 04/26/2047| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.......| ..... 06/26/2013| MBS Paydown 0.090620968 ....37,527 818 04/26/2047| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 04/26/2013| MBS Paydown 0.44876537 189,327 | ...........185,626 | ...........184,835 | ..o | e 2,797 06/26/2037| 1FM.....
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47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37..... | ..... 05/26/2013| MBS Paydown 0.442619185....... | ccccoveervrvnerrernnes | corvrennernn62,445 | i 62,445 | 61,225 | 80,984 | e | 236 [ i | v 236 [ 62,445 | oo [ (V1 I 1,431 | 06/26/2037| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A15 SEQ SSNR CSTR 6/26/37... 06/26/2013| MBS Paydown 0.413637424.. 294,455 | ..ooooviierinns [ 0| e 8,096 |06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37.. .| 04/26/2013| Pass-Through Loss.... .20,330 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37 04/30/2013| Book Value Adjustment.. ....(40,661) | .... 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 05/26/2013| Pass-Through LOSS..........cccvveres | vorernrrivnrvnerneninne | eeevneensninnnneninenes | overireeenen 3,334 | i 10,311 | s | e [ evreieeennd(298) v | evrineieeerd(298) | e | v, 34,334 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 05/31/2013| Book Value AdJUSIMENL..........cccv. | covverrrererrrerirerines | reerrreiserinenieninens [ cenneinensnninennenes [eonneennenessinennenen | seeneeensi00,085 | v | e [ | cverineenneninnen0 [ [, (14,004) 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 06/26/2013| Pass-Through LOSS..........ccoevveres [ covrvrnnnninnnerinnns [ cernerennnssinniens | ervvrennnnnen 19,227 | i 5,772 | s | e | evvvennnnn(167) | e | vvvvenecee(167) | v | v 19,221 [ o | e (19,221) | ..... (19,221) | coovvrvee 529 | 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 06/30/2013| Book Value AdJUSIMENL...........ccv. | covverrrvrnerirerierernes | veervernerinenienenens [ covveineennssnennenes [ eonseennenesnnnernenn | vernnensi00,085 | ocvievinccicnns | e [ | cvernneeineninnen0 [ [, (19,221) [ coovvecrerrne | v 19,221 | ... 19,221 | .o 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 04/26/2013| MBS Paydown 0.310131422....... | ccccovvvnerirerirneinns | ceeerienes 235472 | oo 235472 | .o 235472 | o 234,506 579 |..... YL I 235,472 | ovvvereeinns [ (V1 I 4,317 | 08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 05/26/2013| MBS Paydown 0.299897645....... | ....ccoovverrerernirnns | wrverienns 101,809 | ..oovreeeee 101,809 | coovvveveee 101,809 | coovvvene 101,391 | oo [ s (204) | evevvrrienins | s (204) | oo | s 101,809 | oo | e 0 2,333 |08/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 06/26/2013| MBS Paydown 0.294539557....... | ceceeveerenerrneriens | cerneerneenns 53,304 | ..coovvrnnen 53,304 | .coorins 53,304 | .coovreenne 53,085 | ..ocvereerrrines [ e (1) TN IS (438) | covvorvrrins 53,304 | ..o [ e (V1 I 1,466 |08/26/2037| 1FM.....
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37 04/26/2013| MBS Paydown 0.411656808....... [ ..ccocrvrrvrmrverinns | crvvrreern 426,507 | 1iiiinr 426,507 | oo 423,824 | 822,108 | oo | e 1,694 | i | e 1,694 | v [ e 426,507 | .ooovrvvrirres | veeee 0 e 9,891 |08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37. .| 05/26/2013| MBS Paydown 0.405184643.. 233 262,681 0 08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37 06/26/2013| MBS Paydown 0.39796671.... . creereeren289,927 [ e [ 02,952 [ | e 2,952 292,949 | .o | e 0 . 10,167 |08/26/2037| 1FM.....
47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37.......cc0.. | .. 12/26/2012| Pass-Through LOSS.........cccrervees [ woverrernrnernrnnnens [ o | e (217,041) | 123135 | v | e | e | e (V] I (62,869) [ ..o [ v (01 O 08/01/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | «.... 04/26/2013| Pass-Through LOSS..........cevuerer | corererreevmerneniens | ceeneesnssisersnenienes | veveneenns 144,812 | coviirereniB0,010 | oo [ e [ | e (V1 I 50,856 | ..ovvrrerrnrins [ eenne (V1 I 3,220 |08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ..... 04/30/2013| Book Valug AQJUSMENL...........cco. | coverrreneieriieeines | cemneinneieeiineieees [ eernerinseisnsinneiennes | eoveeseesnnsnsinnns | eeernenens 181,890 | coviiciiveiiincinns [ e [ e (VI ORI ISR (101,711) | coveeererreens | oo (V1 I 08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ... 05/26/2013| Pass-Through LOSS..........cecveerer | vorerneremrrnerinenernee | eeevnneennernernennnees | vnreneeeen298,297 | iiiiiiciein 70,810 | oo | e [ erveviineeneniine [ e (V1 ISP ISP 146,094 | ...oovvvovviens | e (V1 I 7,175 | 08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | «.... 05/31/2013| BoOk Valug AQJUSEMENL..........ccvv. | covermrrenrrrnerieeines | ceernerineineiiieninees [ cerneniseesnesiisnnnenes | eoveeeneesnenssnsineens | seenennsee326,930 | covvorerireriineiins [ covveriineineninee [ e (V1 I (50,881) [ ..ocvvvrercrres [ e (V1 IR 08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ..... 06/26/2013| Pass-Through LOSS..........cccvveres | vorenereemrrnerinenennee | eeemnnensnrnernennnens | eoverreneee8T2T T | et 2,112 | e | e [ e [ e (V1 I 18,512 | oo | e 0 08/26/2037| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35 04/26/2013| MBS Paydown 0.112627192 75,072 | cooviereeen 75,072 | i 75,072 | e 75,072 | e | everveiesiieiens | e 0 75,072 | oo [ e 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35. .1 05/26/2013| MBS Paydown 0.068944353.. 337,890 | ...........337,890 | ...........337,890 | .........337,890 | .coovvvirvrverns v [ 0 337,890 0 09/26/2035| 1FM.....
47232D DP  4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 9/26/35 06/26/2013| MBS Paydown 0.062171901 52,385 | .ooererern52,385 | i 52,385 | 52,385 [ | e [ e 0 52,385 | ooovvveererrs | o 0 09/26/2035| 1FM.....
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... | ... 04/26/2013| MBS Paydown 0.116208584........ | .cccvvvvvremeinciirens | cevneeriseinns 70,445 | oo 70,445 | 88,125 | 89,759 [ | e B4 | oo [ e 64 | .o 70,445 | .o | e 0 04/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... |..... 05/26/2013| MBS Paydown 0.06232931......... | cccvevrveerirerernrenns | cveveriennd 640,198 | ............640,198 | ..........619,112 | ...........633,959 | .oooovrrvirverins | e 4470 | oo [ e 4470 | o | s 640,198 | ...covvrivcrres [ 0 04/26/2037| 1FM.....
47232D DT  6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 4/37........... |..... 06/26/2013| MBS Paydown 0.062136295....... | .cccvvermrrvnernneriens 2,293 | o 2,293 2,218 | oo 2,271 )] ... [C3] 2,293 | oo | e 0 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 04/26/2013| Pass-Through LOSS........ceeveeees | coveveeemrinennneines | seernneisessnssiesinens | conseessesen 33,023 | o 6,289 | oo [ s [ e | s (V1 I 33,023 | [ e 0 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 04/30/2013| Book Value AdJUSIMENL...........cce. | covveerrrrerierirneenne | vevinrrierirerineenens | ceeseesnessnssenienes | e | ooveneeeon 223,093 | ..o | e [ e (1 T (66,105) [ ...vvvrvrcrrres [ e (V1 IR 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 05/26/2013| Pass-Through LOSS........cccucveeres | corereremrrnerineines | seevnseisersnenieninens | conveessenins 71,341 | s 13,587 | v | ceneennssinneines [ rneerieniseineees | e (V1 I 71,341 | [ e (V1 I 1,539 |04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.......cco0. | . 05/31/2013| Book Value AQIUSIMENL..........coe. [ orerrrrnriininiierienes [ e | e | e | o 223,093 | .ovveeeiieiiens | e [ e (V1 I (CEICHE:) | I B (01 I 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37 06/26/2013| Pass-Through LOSS...........cvuverees [ cerrreresiseiinnesninnes | rerermverenssseienenis | cvnrrmssnesrennnensd9 | oviverisrinsiennen 11 | e | e | evvvenseinsininns | veeee 0 (1T T 0 2 |04/26/2037( 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37.. .104/26/2013| MBS Paydown 0.265990384....... | ..c.coovvvrvnrrnnrrans | vrvvrnrennn 13,234 | 13,234 | i 12,017 | 13,155 | s [ [ 0 13,237 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37. 04/26/2013| Pass-THroUgh LOSS.........c.verrees [ corerernrinsinrieiinnes [ rerrereersesisnsinninis | covvneinnnnsiesinensd | coevnsinnninsiennnn@ | eesvessssssssssnesns | svnsssssiessnssnnns | evnsesnessssnsans | veves 0 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 05/31/2013| BOOk Valug AQJUSEMENL..........ccvvt | covrverrerreierineinns | cevineinerierineisens | eevseissesiissssnessnees | eoneesississsseesineens | coveserins 120,503 | oo [ e | e (VI ORI IS (3) 06/26/2037| 1FM.....
47232D EC  2|JMAC 2009-R5 19A2 SUB SSUP CSTR 6/26/37....... | ..... 06/30/2013| Book Value AQIUSIMENL..........coe. [ orerrrrrrrininrierienes [ e | e | e | o 120,503 | cooveeveerveiinns | e | e (VI SO IO 06/26/2037| 1FM.....
47232D ED  0|JMAC 2009-R5 19A3 SUB SSUP CSTR 6/26/37....... | ..... 04/30/2013| Book Value AdJUSMENL..........cce. | covrverrrrerierirneennne | vevinerneriienineennens | eeeseessessinssensnnes | e | covessers 201,032 | oo | e | e (V1 UUURORORTOR IPTRRTORIORTOROOOTR IUPORIRTRRTO O (V1 IR 06/26/2037| 1FM.....
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47232D EE  8|JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/37....... | ..... 04/30/2013| Book Valug AQJUSIMENL..........cccv. | coverrrenrrnerierines | ceernerinerneriieninees [ ceneniseesnssisnnnnenes | eveeeneeseesnnsinenss | eeernennnse 199875 | v [ e [ e (V1 I IO (V1 I 06/26/2037| 1FM.....
47232D EF  5|JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37. 04/30/2013| Book Value AQIUSMENL..........ccoo. [ oreerrmirrernriirinns [ e | e | v | erneenen298,883 | covvvvvverervennns | ervervveneiieinns | vevee 0 06/26/2037| 1FM.....
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37. . | 04/26/2013| MBS Paydown 0.496720327.. 1] 1 44,167 02/26/2037| 1FM.....
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37 05/26/2013| MBS Paydown 0.479228057 212 |..... 212 | v | e 192,084 02/26/2037| 1FM.....
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37....... | ..... 06/26/2013| MBS Paydown 0.465249658....... | ...ccoccoovreveriverrene | wovrrennn. 153,498 | ... 153,498 | ............ 153,498 | ... 152,904 | ..ooovvivirvvrns | s 3715 [ [ e 3715 [ | v 153,498 02/26/2037| 1FM.....
47232D EL  2|JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37....... | ..... 04/26/2013| Pass-Through LOSS.........cucveerer | coeernerennrsneninenennee | eeemernsnrnerneninees | eonsrnnennen 11211 [ i 293 [ s | e | cvvieeinens (R1515) ) [T IS (R1515) ) [ IS 17,211 02/26/2037| 1FM.....
47232D EL  2|JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37....... | ..... 04/30/2013| Book Value AQIUSIMENL..........ccce. [ orerrrnrirrinrirerinne [ e | e | v | cvvennnnened9,492 | i | e | oo {1 [ UUTORIRRONEN IS (2R} I 34,423 | ... 34,423 | .o 02/26/2037| 1FM.....
47232D EL  2|JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37....... | ..... 05/26/2013| Pass-Through LOSS..........cucveerer | corererenrrnneninenennee | eeemerinnernernennnees | eonvvenneneen 1,501 [ 10,353 [ oo | v | cvveeiens [R74)) [T S (K74) ) [ ISR 41,501 [ oo [ e (41,501) | ..... (41,501) | covvvnvene 700 |02/26/2037(1FM.....
47232D EL  2|JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37....... | ..... 05/31/2013| BoOk Valug AQJUSIMENL..........cccv. | coverrrenrieeiierines | ceeneriseineiiieeinees [ ceneeineisnssinnsiennes | eoverenseesennnsinnes | cereveennneee5,892 | i [ [ e (V1 TR ISP (24,290) [ ..vovvvrvrren | e 24290 | ... 24290 | .o 02/26/2037| 1FM.....
47232D EL  2|JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37....... | ..... 06/26/2013| Pass-Through LOSS...........cccvveves | corveerinnrnerirenennee | eevmrriennrnerneninens | covvvernneen 1,223 | et 11780 [ s | e | v (425) | cevervrrenins | s (425) | covorverriinen | e 45,492 | ..o | e (45,492) | ..... (45,492) | .......... 897 |02/26/2037( 1FM.....
47232D EL  2|JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37....... | ..... 06/30/2013| BoOk Valug AQJUSMENL..........cccv. | covermeremrrnerierines | ceerneeinerneiiieninees [ ceneniseisnsnisnnnnenes | eoveeeseesensnnsenenns | cerennennneeen5,892 | i [ e [ e (V1 TR IS (45,492) [ ...vvovrrrrnse | e 45492 | ...... 45,492 | ..o 02/26/2037| 1FM.....
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37 04/26/2013| MBS Paydown 0.271464467....... [ .cccovrvrvvrnriveinns | cvvrreennn 148,251 | 148,251 | 1o 148,251 | i 143,406 | oo | e | e (1 [ ST ISR 148,251 IO I 0 2,277 |05/26/2037| 1FM.....
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37. .105/26/2013| MBS Paydown 0.253413592....... | cccccovvvverrerrneenns | wrrvernn. 288,640 | ............288,640 | ..........288,640 | ..........279,205 | .oooirovrevcens | crrverimenreniies [ 0 288,640 0 5,522 |05/26/2037| 1FM.....
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37 06/26/2013| MBS Paydown 0.210577403....... | ccccoueeernevmeeneeernes | wrrerner 684,965 | ...........684,965 | ............684,965 | ...c...c.... 862,576 | .ooooroirincins | o [ (VI ORI ISP 684,965 IO 0 . 15,665 |05/26/2037| 1FM.....
47232D ET  5|JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37....... | ..... 05/26/2013| Pass-Through LOSS...........cvvveres [ ovrnnnninnnnnerinnes [ cernererneinniinnnenns | ervvrenenee 7,998 | i 16,187 | i | e | e () ) N RN (CYE) ] E— . 48,057 IO I (1 I 919 | 05/26/2037| 1FM.....
47232D ET  5|JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37....... | ..... 05/31/2013| BoOk Valug AQJUSIMENL..........cvv. | covermrrenrrrerieriiee | ceernerinerneriieninees [ ceneninsisnesinnssnenes | eoversseenennnsnnenins | seernenensei 223,822 | covvorerirereineens [ cvvveriineeneninnee | e (V1 I (48,057) IO I (V1 IR 05/26/2037| 1FM.....
47232D ET  5|JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37....... | ..... 06/26/2013| Pass-Through LOSS.........c.coeveeres [ orerernnrveiininerinnn [ cervererneireinnnens | eveenennene81,693 | 27,539 | oo | e | e (L ) TR [N (I ] — v | 0 05/26/2037| 1FM.....
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 04/26/2013| MBS Paydown 0.214807036....... [ ..cccoovervvrrrverinnne | crvveernnn 234,132 | 234,132 | e 224,881 | 212,931 | e | e 17,998 | oo | v 17,998 | oo . 234,132 v | 0 08/26/2037| 1FM.....
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 05/26/2013| MBS Paydown 0.199521031....... [ .cccoovrerrmrrererinn | wrveennn 150,138 | 1o 150,138 | e 144,206 | o 136,543 | s | e 10,251 | oo | s 10,251 | oo | e 150,138 IO 0 08/26/2037| 1FM.....
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 06/26/2013| MBS Paydown 0.193013491........ | cecevvvevvrvvveriverrene | eerernenrenc83,917 | 83,917 | 61,391 | 058,129 | s | s 1,862 [ oo | e 1,862 | .ovvvririnnnn . 63,917 IO I 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37 04/26/2013| Pass-Through Loss 763 |..... 763 55,118 IO 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37.. . 104/30/2013| Book Value AQJUSIMENL..........ccco. | covverrererierirneians | cerivnriserineniieriinens | e [ eovsrsensssnnsinnns | eevrnenens 140,893 | oo [ e [ 0 ..(124,536) 0 . | 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37 05/26/2013| Pass-Through Loss. 319 |..... 319 31,003 IO 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 05/31/2013| Book Valug AQJUSMENL..........ccoo. | coverrremrineiierines | ceeneeineineiinneinees [ ceneniseinsnisssinenes | eoveeenseesennnsinnes | eeernenenne 140,893 | v [ e [ e (V1 I . 24,115 IO (V1 I 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 06/26/2013| Pass-Through LosS...........ccc....... 147 |..... 147 | e . 14,300 IO I [V I 199 | 08/26/2037| 1FM.....
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36..... | ..... 04/26/2013| MBS Paydown 0.343468107....... | ccceveeevernerrrerirens | cerverineenad 91,763 | coovvvrrnnn 91,763 | covvvvrns 91,763 | .vvverenne 91,635 [ .ooeveeriieriens | e (VA [T I (VA D] — . 91,763 v | e (V1 I 1,319 [11/26/2036| 1FM.....
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36..... | ..... 05/26/2013| MBS Paydown 0.312647009....... | .ccovvernerrereneians | coreerienns 581,338 | oo 581,338 | ..ooocvenee 581,338 | oot 580,529 | ..vvverrierinens | oreireii (G4 T I (C7 ) TR I 581,338 IO (V1 I 9,801 | 11/26/2036| 1FM.....
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36..... | ..... 06/26/2013| MBS Paydown 0.299807389....... | .cccvrvrererererneeinns | crvverirnes 282,177 | oo 242,177 | oo 282,177 | oo 241,840 | ..oooveriiins | e 9,457 | oo [ v 9,457 | v | s 242,177 OO (V1 I 4,560 | 11/26/2036| 1FM.....
47232D FE  7|JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36..... | ..... 04/30/2013| BOOk Value AQJUSEMENL..........ovv. | corrverrerrrrerineiins | cerineineriiesiineisnns | eevseesnssinsssnessnees | eoneesississssesineens | coveserean BA1A43 | o | e [ e (V1 I 2,606 IO (V1 I 11/26/2036| 1FM.....
47232D FE  7|JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36..... | ..... 05/26/2013| Pass-Through LOSS..........cc.ceevn. 87,840 IO I 0 e 1,478 | 11/26/2036| 1FM.....
47232D FE  7|JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36.... 05/31/2013| Book Value Adjustment.. (81,538) IO 0 . [11/26/2036| 1FM.....
47232D FE  7|JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36.... .| 06/26/2013| Pass-Through Loss.... 2,925 0 11/26/2036| 1FM.....
47232D FE  7|JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36.... 06/30/2013| Book Value Adjustment.. (11,833) v | 0 . [ 11/26/2036) 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 04/26/2013| MBS Paydown 0.06084579......... | ccccoueeeenevimerneernes | eeverrrseenc56,552 | i 56,552 | o0 56,552 | 56,552 | v [ v [ (V1 I . 56,552 I 0 12/26/2036| 1FM.....
47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 05/26/2013| MBS Paydown 0.047007611........ [ .ccovvrvrvevrnrrrerinnn | vevvrereneenn6,012 | 46,012 | coii0n46,012 | 88,012 | s | s | e {1 [ I . 46,012 v | 0 12/26/2036| 1FM.....
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47232D FF  4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 12/26/36..... | ..... 06/26/2013| MBS Paydown 0.032773775 ..47,328 47,328 47,328 | oo [ 0 12/26/2036| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 04/26/2013| Pass-Through Loss.... 901 [ [ | 89 [ |89 [ [ [ [ 0 06/26/2037| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 05/26/2013| Pass-Through LOSS.........c.cevevees [ coverneneinisnirerienes [ reveneernrsenssnnniene | covrerinnnnnnnn 308 | oviiviierinnienn 190 | oo | eervnirnninnieniens | eevennerenen 10 | [ evveieninen 10 | e v [ ovrveieisnins | oo 0 06/26/2037| 1FM.....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 06/26/2013| Pass-Through LOSS.........ccovveeres [ covevrinerieencirerinnes [ eernrrnnnerisnneneis | cevnrnenen 3,031 | i 57 | s | e | v 123 s [ o123 | v [ | e (V1 IO 72 |06/26/2037| 1FM.....
47232Q AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......cccouvururns [ v 04/26/2013| MBS Paydown 0.47946126......... | .ccccovvvrerirerenninns | crverirenns 460,526 | ........... 460,526 | ............ 448244 | ............ 438,711 | o | e 4410 | o [ e 4410 | e | s 460,526 | .....cooviverres [ 0 5,842 | 11/26/2037| 1FM.....
47232Q AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......cccovvernens [ o 05/26/2013| MBS Paydown 0.473698166....... | ..ccovvvrerrrerernernnns | corerirnes 272,018 | oo 272,018 | ...ccoonee 264,763 | ............ 259,132 | v | e (1,873) [ oo | v (1,873) [ oo 272,018 | oo [ (V1 I 5,245 | 11/26/2037| 1FM.....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......cccovvvers | ceree 06/26/2013| MBS Paydown 0.464351344....... | cccoovvvvrvnnrrnrrnns | vorrneeen 841,170 | i 441170 | 829,404 | 820,271 | s | e 3,789 [ i | 3,789 [ s [ e 441170 [ | e (V] 10,682 | 11/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 04/26/2013| MBS Paydown 0.384199658 12,983 [ .oovvveveirens [ e [V IO 260 |02/26/2037(1FM.....
47232V AA 0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 05/26/2013| MBS Paydown 0.37805046......... [ .cccoverrreervererinns | vevrrrnnnen 19,232 | 019,232 | 019,232 | il 19,13 | i | e 28 [ [ e 28 [ 19,232 [ oo [ (V1 I 481 | 02/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ | ..... 06/26/2013| MBS Paydown 0.368826112 13 |..... 13 [ 28,850 | .ooovveereerieien [ e [V I 865 |02/26/2037(1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 04/26/2013| Pass-Through LOSS........cccueveerer | cerernerenmeeneninenennee | eeevmerinsernernenennees | eernernneennen3, 078 | i 3,990 | oo | cevvnenienineins [ cevveriissineninee [ e (V1 SOOI UTOTORPORRTURRPUUROIR IVPUORTRRTO PO 0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.. .1 05/26/2013| Pass-Through LOSS............ccureves | covievmrrnerirerivnrinns | ervvnricneivenierinens | coverneneeen8,298 [ i 94T | s | e [ e [ e (V1 FSOOSOURRTURPORN PRORPORPTORPPURPUOROIR IUSUTPIORTRRPOO BOPON 0 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.. .| 06/26/2013| Pass-Through LOSS........c.cceeveres | verrvrermrnnnrernninnns | cerenrerssnsnsiesenins | evvennennnnns 13,643 | i 10,720 | v | cvverineiersninnns | ervsissenniinnnns | veeee 0 0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 04/26/2013| MBS Paydown 0.384182325 | 4 18,317 | oo [ e 0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 05/26/2013| MBS Paydown 0.378032419....... [ .cccovvrvevvvrreinns | vovvernnceen,134 | 27,134 | 027,108 | 027,002 | e | e 13 | | v, 13 | 27,134 | o | e 0 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 06/26/2013| MBS Paydown 0.368807007....... [ ..ccoorvurevrrrrerinn | vervrrrnnnend0,703 | 40,703 | ... 40,664 | oo ni40,505 | oo | e 32 [ [ e 32 | 40,703 | oo | e 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 04/26/2013| Pass-Through LOSS...........ccvveres [ corerermrineirnnineninnns [ cenverernnineerennes | v [y 104 | 3124 | i | v | s () ) [N IR (14) | oo 5,655 | .cvvveirnirinns | e 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.. .| 04/30/2013| Book Value AQJUSIMENL.........cccov. | corrrrerererriererinnins | ceereriveinninniiesinnins | ceernerssssssssnsesenes | evsneiensssssnnenssesns | sonrsrenrnnene 329897 | wvvrrnverernninnns | evrevessernnssnsans | veves 0 (11,310) [ oo [ 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.. .| 05/26/2013| Pass-Through Loss.... 7,895 0 02/26/2037| 1FM.....
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.. .105/31/2013| Book Value Adjustment.. (2,240) | ..o [ e 0 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | .... 06/26/2013| Pass-Through LOSS.........c.ccueeeres [ oveeeenervernnirerinnes [ eerererenrersnnnrens | eevverenenen 19,248 | 8,392 | s | e | eevrrerenenns(37) | e [ evervenneenedB7) | e [ v [ | e 0 02/26/2037| 1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 04/26/2013| MBS Paydown 0.531707111...... [ cecvvvrvrvvrmnveiens | vrvverennen29,924 | cii0029,924 | 1i0029,924 | 029,699 | oo | e (28 [T IO (P2S) ) 29,924 | .o | e 0 07/26/2037| 1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 05/26/2013| MBS Paydown 0.523622417....... | ccccovevverernnverinns | everrnneen 33,961 | 133,961 | 100 33,961 | 133,705 | i | e (G T I (U] ) I 33,961 | oo [ e [V I 884 |07/26/2037(1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 06/26/2013| MBS Paydown 0.514219573 576 |..... 576 39,498 07/26/2037| 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.. 04/26/2013| Pass-Through LOSS..........cccvveres | corvererennrnenirenennne | eevmrniennnnerneneinens | eoverernneeni 0,098 [ it 13,818 | s | e | v (V722 T [N (229) | covevrerrriennn | e 12,324 07/26/2037| 1FM.....
47232V AQ  5[JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 04/30/2013| Book Value AQIUSIMENL.........ccoe. [ orerrrerirrierirninnes [ rerererersenissiiesiinis | cerenresssssnsiesensns | eersnersnsnsssnsnsienes | sovesnenineins 12,328 | covvvisviiersninnns | erveirnensiiniinns | veves (V1 TR IS (24,649) 07/26/2037| 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 05/26/2013| Pass-Through LOSS.........c.ccveeres [ orerernrrecennincrinns [ eernerennereneinnnens | eevvrnenenn 20,197 | 18,895 | s | e | v (310) [ e [ e (310) [ s | e 24,649 07/26/2037| 1FM.....
47232V AQ  5[JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 05/31/2013| Book Value AQIUSIMENL..........ccce. [ ererrrrmrirrinrieiinne [ rerrerereresinniieniinis | cererseisnsseinnenis | eeseermnsnsssnsnsienes | sovesnnnnneins 12,328 | covvsvierinnnnns | ervenneneiininns | vevee (V1 TR ISR (12,324) 07/26/2037| 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.. .| 06/26/2013| Pass-Through LOSS..........ccovreres | corererereneirerneienns | cevvnrirerenneerennnnns | evvernenneed 19,573 | i 10,707 | o | e | v (177) [ oo [ e (177) 07/26/2037| 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.. .106/30/2013| Book Value AdJUSIMENL...........ccc.. | covverrvnerierierinns | crvnrineiieninniiens [ e [ | oo 12,324 | i [ [ e 0 07/26/2037| 1FM.....
47232V AR 3[JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... |..... 02/26/2013| MBS Paydown 0.636870285 9, s A8T | oo e | s 0 09/26/2036| 1FM.....
47232V AR 3|JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... | ..... 04/26/2013| MBS Paydown 0.624205416....... | ccccoovrvevreneineiirnne | covnreinnenas 31,386 | ccoorrrnnen 31,386 | .ooorerneen. 29,792 | oo 29,881 | v | e 80 | [ e 80 | .o 31,386 09/26/2036| 1FM.....
47232V AR 3|JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... | ..... 05/26/2013| MBS Paydown 0.620666562....... | .....cveuerrreriererene | ceneriieinns 11,678 | oo 11,678 | oo 11,085 | oo 11,118 IO I 8 | 21,643 09/26/2036| 1FM.....
47232V AR 3|JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... | ..... 06/26/2013| MBS Paydown 0.605408445....... | .cccoeveerenernerirens | cerneerneinns 50,352 | coovrrrnnns 50,352 | cooerirnnens 47,796 | oo 47,937 251 |..... 251 | s 50,352 09/26/2036| 1FM.....
47232V AV 4|JIMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.. . | 04/26/2013| Pass-Through Loss 12,038 | oo 7,037 | | e | e (112) [ v 09/26/2036( 1FM.....
47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.. .| 04/30/2013| Book Value Adjustment.. 09/26/2036| 1FM.....
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47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.......... 05/26/2013| MBS Paydown 0.390153912....... | ceceeevevrneeneeeneernns | vervrerrneennn 3,953 | o 3,953 2,311 | e B74 | s [ e BT) | s | i (B7) | (V1 IO 99 |09/26/2036| 1FM.....
47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.... 05/31/2013| Book Value Adjustment.. .12,038 09/26/2036| 1FM.....
47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36. .| 06/26/2013| Pass-Through Loss.... 09/26/2036| 1FM.....
47232V AV 4|JIMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.... 06/30/2013| Book Value Adjustment.. 09/26/2036( 1FM.....
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... 04/26/2013| MBS Paydown 0.557892228....... | ..ccocovervverrerrnns | voerrenen 17,941 | i 17,941 | oo 16,424 09/26/2035| 1FM.....
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... 05/26/2013| MBS Paydown 0.556867619....... | cccovrvrreerneeencernne | vervvnerneneenih 558 | oo 4558 | oo AAT2 | 184 | i | e 83 | [ 33 |e | e B88 [ [ [0 [ 45 |09/26/2035| 1FM.....
47232V AW 2 |[JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... 06/26/2013| MBS Paydown 0.553243346....... [ ..ccoorvrrrrnnvnrinns | vrvrrnnnnn 16,121 | i 16,121 | oo 14,758 | v 14,799 [ .o | e84 [ i | e 864 [ 16,121 (V1 I 191 {09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35 04/26/2013| Pass-Through LOSS...........eveeres | covevrernerinenineinee | seevsveineriseniesenees | conveennenins 15,244 | ..o 11,906 | oo | eeerernnnineinee [ overneeen09 | s | vveiiennd09 | 11,407 | oo | nn(11,407) | e (11,407) | cvovnven. 154 |09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35 04/30/2013| BOOk Valug AQJUSIMENL..........cvv. | coverrrenrirerierinee | ererremineineisiesienes [ ceresissessessnssieenes | eeesesessessinsinessns | cereeeesnees 1,407 [ v | e [ | cvervseinnnennen0 [ (22,813) 22,813 | 09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35 05/26/2013| Pass-Through LOSS............cueres | covveerrinenierenninns | vevvnerinesieseneninns | cvenseienines 3,826 | oo 2,988 | .ovevrerinrinnrennns [ e | e 103 | [ e 103 | 09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35 05/31/2013| BOOk Valug AQJUSIMENL...........cvv. | covererereiinerierines | eeernersnsiseisesinnes [ cernesississessssieenes | evessesessessnsisensns | cesvneeseees 11,407 [ v | e [ | cverrneninnnennen0 [ 09/26/2035| 1FM.....
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35 06/26/2013| Pass-Through Loss 09/26/2035| 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35.. .| 06/30/2013| Book Value Adjustment.. 11,407 (11,407) . |09/26/2035| 1FM.....
47232V BB 7 |JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35. 04/26/2013| MBS Paydown 0.503821286....... | ..ccoeveeeermerreeernee | corerrenneencDT,387 | i 57,347 | 49,380 | ovveenn49,524 | s | 8,158 | 57,347 09/26/2035| 1FM.....
47232V BB 7 |JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.......... 05/26/2013| MBS Paydown 0.498635356....... [ ..ccovvrverrrrnrrerinnes | vervrirneenen80,231 | ciiiiiinnn80,231 | 51,864 | 52,014 | i | 8571 s | v 8.571 | 60,231 09/26/2035( 1FM.....
47232V BB 7 |JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.......... 06/26/2013| MBS Paydown 0.493806086....... | ......cccouvvrrerermrenee | cervrerrnernc56,089 | ciiiiiirin56,089 | oooiiinn8,297 | i 88,437 | s | 890 [ | verieeennnc890 [ 56,089 (V1 IO 169 |09/26/2035| 1FM.....
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... 04/26/2013| MBS Paydown 0.464458098....... | ..c.coovvvvvvmrvnrrnns | eevnreireeenn22,601 | 22,607 [ o354 [ s [ e | e v | ceervssinneinnen0 [ [ | v | 00.22,601 | o 22,601 | oo 58 |09/26/2035| 1FM.....
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... 05/26/2013| Pass-Through LOSS...........eeverer | coveereernerinenienenee | weeveriennrnerireneinens | evnrerneneen 13,548 [ 124 [ s | v | e [ eoveenseensennens | cvevvneenneninnen0 [ (V1 IO 41 |09/26/2035| 1FM.....
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... 05/31/2013| BOOk Valug AQJUSIMENL.........ocvvs | covrerrrerrererirneinnes | sevrseinerienineisens | eeineessssissssesinees | eoseesssisessssiesens | seeseesesssessnnens 0 [ e | errmeernenineines [ eveerneesnnnnees | ceerrneerneninnen0 [ 22,601 [ .oovivrrernns | 20(22,601) | ... (22,601) [ .oovvvrrireenne 09/26/2035| 1FM.....
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... 06/26/2013| Pass-Through LOSS...........ccvveres | coveeervmerinenienenes | eevnnriennrnenrenenens | evvrernnneen I8, TTT L 872 [ s | v | e 387 i | v 987 [ 0 | s 56 |09/26/2035| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... 04/26/2013| MBS Paydown 0.378529164....... | .cccovvevevrvrnerirenirnee | eernennnennn30,705 | 030,705 | 130,705 | o0 30,492 | s [ v T4 |, 30,705 11/26/2036| 1FM.....
47232V BM 3 [JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36 .1 05/26/2013| MBS Paydown 0.366358348.. 49,590 11/26/2036| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... 06/26/2013| MBS Paydown 0.355002679 46,268 11/26/2036| 1FM.....
47232V BQ  4|JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... 04/26/2013| Pass-Through LOSS........c..ecvveeer | coveenreenmernnnnneinnes | seimrennnisenienennens | evnnenneeen 12,288 [ veiiiennn8,919 s | e | e 1,342 [ | i 1,342 [ 11/26/2036| 1FM.....
47232V BQ  4|JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... 05/26/2013| Pass-Through LOSS...........ccveres | coveeervmnrinerienenes | eevvnriennrnennenenens | covverernnnneen 15010 [ i 3818 [ s | v | 809 i | 809 [ 11/26/2036| 1FM.....
47232V BQ  4|JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... 06/26/2013| Pass-Through LOSS........c.vcveeres | covveeernernerineenee | weernvrinnernenirneennens | enseerneneen 1,798 [ i 10,502 [ oo | v | v 2y318 i | 2,318 [ 11/26/2036| 1FM.....
47232V BW 1 [JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37 04/26/2013| MBS Paydown 0.745905167....... | ccccovveeereernernernene | wreneennnnn 312,017 | i 312,017 | e 312,017 | oo 312,017 [ o [ [ e [ o0 | e, 312,017 11/26/2037| 1FM.....
47232V BW 1 |JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37 05/26/2013| MBS Paydown 0.650691415....... | .ccovvveevrrverrcrrene | wovrenen. 145,895 | i, 145,595 | ....ccooouee 145,595 | ...ccvvvne 145,595 | ..o [ v | v [0 | 145,595 11/26/2037| 1FM.....
47232V BW 1 [JMAC 2009-R4 9A4 SUB SSUP CSTR 11/26/37 06/26/2013| MBS Paydown 0.266025678....... | ...coocevveerneenerirnne | wrerennnnnn588,205 | 1. 588,205 | ....cvvnee 588,205 | ............ 588,205 | ...vveerierinees | errreriinninneins | ervvenrienineinnes | evnerenninennn0 | e, 588,205 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 04/26/2013| Pass-Through LOSS..........cvrvveres [ oveermrinrinniiniinnns | convveeernsinseinnineis | covveenenes 38,087 | v 1726 | oo | e | eenrereneeen809 o [ vviereennn809 | i 38,087 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 04/30/2013| Book Value Adjustment.. ..2,648,086 (76,173) | .... 11/26/2037| 1FM.....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37.. . | 05/26/2013| Pass-Through Loss.... 9,903 (9,903) | . 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 05/31/2013| Book Value Adjustment.. ..2,648,086 28,183 | v | 0(28,183) | ... (28,183) 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 06/26/2013| Pass-Through LOSS........cccueveeres | covereeemerrnennneenee | seemsnnsnrneninenenens | vneeneenee JOTATT | 31,242 [ s | e | ey 156 [ | 2,156 [ s 101,477 ...(101,477) 11/26/2037| 1FM.....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 06/30/2013| Book Value AQIUSIMENL..........coe. [ orerrrrrrvrrineierinne [ rerrrrerernnisninnieis | e | e | e 2,648,086 | ...vvvereririiinns | e | e | e 0 | v (101,477) | veovvvervvrens [ 101,477 | 101,477 | oo 11/26/2037| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36....... 04/26/2013| MBS Paydown 0.044001157....... | coceeveevvernernncernee | corerennenn 28,641 | i 28,641 | .o 28,641 | .ovvvonnen. 28,641 | .o | e | e |0 | e 28,641 0 | v 568 |07/26/2036| 1FM.....
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47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36 05/26/2013| MBS Paydown 0.026962625....... 31,964 07/26/2036| 1FM.....
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.00 07/26/36 06/26/2013| MBS Paydown 0.0............cocvnne 50,581 07/26/2036( 1FM.....
47232V CA  8|JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/3; .| 06/26/2013| MBS Paydown 0.958850794.. 34,738 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36. 04/26/2013| Pass-Through LOSS..........ccveres [ overernerecrnninerinnes [ cerveererneieseinnnens | ervvrineennn20,928 | i 3,858 | o | e | e (191) | v | v (191) | e | v 20,928 07/26/2036( 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36. 04/30/2013| Book Value AdJUSIMENL..........cccv. | covverervnrrirerieninns | revrrinsrinerieninens [ coerinninnninenenes [ | oveenenense @ TT3 | v | ervverenennsnines [ rovernnrennennnns | cvernneeinenenenn0 [ [, (41,855) 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36. 05/26/2013| Pass-Through LOSS........ccccveerer | voverneremernenienennee | veenerinnsrnersnenennees | cevnennneennendhy 385 | 801 | e | e | eevernenna(80) [ | e (40) [ s | s 4,345 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36. 05/31/2013| Book Value AQJUSIMENL..........ccce. [ orerrrrvrrreinrierinnes [ e | e | v | e 2713 | v | v | e | coeneneenen0 | v | oo 16,582 07/26/2036( 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36. 06/26/2013| Pass-Through LOSS.........c.ecveeres | vovernerensemnerneeinne | eeenmeensnrnsennernnnes | eoveennensi 38,808 | iiiiinrnen8,232 | i | vevvrvernernenne [ eevverennd(308) | v | evvinereecnd(308) | o | v 29,773 07/26/2036| 1FM.....
47232V CE  0[JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36. 06/30/2013| Book Value AQIUSMENL..........cco. [ overrrrrernrneirernnns [ e [ e | e | e 2,713 | et | veverseisninenies | cerverensenenns | vervensnineneen0 | e | s (29,773) [ vvovvvervines | v 29,773 | ... 29,773 | oo 07/26/2036( 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ 04/26/2013| MBS Paydown 0.173066393....... 6,960 | ...ooovririnns | [V I 118 | 04/26/2037| 1FM.....
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ 05/26/2013| MBS Paydown 0.162316525....... 27,118 | e [ e (V1 I 568 |04/26/2037(1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ 06/26/2013| MBS Paydown 0.157835899 11,303 [ o [ e (V1 I 284 | 04/26/2037| 1FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35.. .| 04/26/2013| MBS Paydown 0.813187363.. 63,951 0 11/26/2035| 2FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35 05/26/2013| MBS Paydown 0.805805289 56,842 | ..ooooverinnins | o 0 11/26/2035| 2FM.....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35 06/26/2013| MBS Paydown 0.796956639....... 68,135 | ..ovvrerrinrins [ eonee 0 11/26/2035| 2FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35. 04/26/2013| Pass-Through LoSS...........ccc..uu... 2,675 | oo | e 0 11/26/2035| 1FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35. 04/30/2013| Book Value Adjustment............... (5,349) | .oovvvreienie [ e (1 I 11/26/2035| 1FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35. 05/26/2013| Pass-Through LOSS...........ccc...u.. 1,422 | e [ s [V I 359 |11/26/2035( 1FM.....
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35. 05/31/2013| Book Value Adjustment............... 1,253 | v [ e (V1 IR 11/26/2035| 1FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35. 06/26/2013| Pass-Through LOSS.........ccvvveveres [ covrnrrnernninnnennnes [ rernrrmnneisnnniens | eevvrnnnnnen 19,925 | i 18,345 | v | v | evverreeene(193) | v [ vereeinenn(193) | o v [ | e 0 11/26/2035| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36 04/26/2013| MBS Paydown 0.378719489 70,163 | oo [ s 0 05/26/2036| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36.. .1 05/26/2013| MBS Paydown 0.372412843.. 51,358 0 05/26/2036| 1FM.....
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36 06/26/2013| MBS Paydown 0.351769314....... | ccccovvvvrrverrnrernee | evrnrenenn 168,111 | 168,111 | 165,854 | 166,319 | s | e 76 [ | e 976 [ [ v 168,111 | o [ e 0 05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36. 04/26/2013| Pass-Through LoSS...........ccc....... 17,944 | e | s 0 05/26/2036| 1FM.....
47232V CU  4|JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36. 04/30/2013| Book Value Adjustment............... (55,951) [ ..ovvvrerrcrires [ (V1 IR 05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36. 05/26/2013| Pass-Through LosS...........ccc...u... 17,854 | oo | e [V IO 433 |05/26/2036( 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36. 05/31/2013| Book Value Adjustment............... 90 | [ (1 IR 05/26/2036| 1FM.....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36. 06/26/2013| Pass-Through LOSS...........cccveerer | coreeeevnerinerinnenee | sevvnveiserirerienenens | covvesnenenn 20,064 | ...cooonee. 12,700 | oo 20,064 | ..o [ e [V IO 585 |05/26/2036( 1FM.....
47232V CV 2 |JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36 04/26/2013| MBS Paydown 0.494508362....... | .ccovevvrremeenerrnne | wrerernnnn 359,927 | v 359,927 | ..ovevenee 350,063 | .....ooce.. 352,967 | ..oovvverierinens | 3,968 | i [ 3,568 | s | s 359,927 | .vvevrineinns [ 0 11/26/2036| 1FM.....
47232V CV 2 [JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36 05/26/2013| MBS Paydown 0.487050775....... [ .cccovevevvrvereinnes | crrernnni 207,041 | ... 207,041 | oo 201,367 | .ovvvrenn 203,037 | .o 207,041 [ oo [ 0 11/26/2036| 1FM.....
47232V CV 2 |JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36 06/26/2013| MBS Paydown 0.476190269.. 295,763 | oo 301,596 | ..o [ e 0 11/26/2036| 1FM.....
47232V DB 5[JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/3 .| 11/26/2012| Pass-Through Loss.... (8) 0 . [11/01/2036{ 1FM.....
47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36. 04/26/2013| Pass-Through Loss.... 94,935 | .o [ 0 11/26/2036| 1FM.....
47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36. 04/30/2013| BoOk Valug AQJUSEMENL..........cvv. | covrverrererierirreirins | ceviinrineriiesiineesnens | ceeseessssissinessnees | coneessnsissssesinnens | coveserean 274,904 | oo | e [ e [ e [ | (RER:T(0) ) IS (V1 IR 11/26/2036| 1FM.....
47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36. 05/26/2013| Pass-Through LOSS.........ccvevveeres [ overnrrnnrnnineinerinnns [ o | cverininns 278,799 | oo 82,925 | ..o | s 278,799 | .ovverieeirns [ e (1 I 7,603 [11/26/2036( 1FM.....
47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36. 05/31/2013| Book Valug AdJUSMENL..........ccv. | corrvrrrrerierineinne | sevinerneriienineennens | ceeseessessnssensnnes | e | coveseren 274,904 | oo | v | e |0 | | (183,864) | ...ooocvvrrerens | e (V1 IR 11/26/2036| 1FM.....
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47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36........ | ..... 06/26/2013| Pass-Through Loss ....28,040 e 8 IO (V1 I 765 |11/26/2036( 1FM.....
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... | ..... 04/26/2013| MBS Paydown 0.8883509.. ..115,165 15165 | e [ 0 2,014 |09/26/2035| 1FM.....
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... |..... 05/26/2013| MBS Paydown 0.844233688 . 467 | s . ..348, . ...348, ) | . | 350,467 IO (V1 I 7,654 |09/26/2035( 1FM.....
47232V DC  3[JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... |..... 06/26/2013| MBS Paydown 0.828876075....... | ..ccocoververnererinnes | crvneeenn 122,001 | 1iiii122,001 | oo 120,315 | 121,258 | i | e 1,327 | s [ e 1,327 | | v 122,001 v [ 0 e 3,197 |09/26/2035| 1FM.....
47232V DE  9|JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 03/26/2013| Pass-Through LosS............cc....... , (4,366) IO I (V1 I 09/26/2035| 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 04/26/2013| MBS Paydown 0.13752786......... \ , . 76,174 S 0 04/26/2036| 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... | ..... 05/26/2013| MBS Paydown 0.134948138 31,117 SO 0 04/26/2036( 1FM.....
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... |..... 06/26/2013| MBS Paydown 0.13175967 e . . e | 38,460 IO 0 04/26/2036| 1FM.....
47232V DM 1[JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 01/26/2013| Pass-Through LOSS..........ccccvenne (11) v [ (01 04/26/2036( 1FM.....
47232V DM 1 [JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 04/30/2013| Book Value Adjustment............... 1 IO (V1 IR 04/26/2036| 1FM.....
47232V DM 1 [JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 05/31/2013| Book Valug AdJUSIMENL..........ccce. | coverererrinerierinee | ceerneeinninensieninees | ceneeineineninnsinenes | evnernseenenssnsinens | seernennnee 711,822 | s [ [ | o0 o | e 1 OO (V1 IR 04/26/2036| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 04/26/2013| MBS Paydown 0.501197356 51,566 IO I 0 e 1,031 | 04/26/2036| 3FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 05/26/2013| MBS Paydown 0.48790068 85,568 0 04/26/2036| 3FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... |..... 06/26/2013| MBS Paydown 0.479671432 52,958 (V1 I 1,589 | 04/26/2036| 3FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 04/26/2013| Pass-Through LoSS...........cc..vern. X 4B [ e e [ vnninnnd(58) [ [ ervrieiinnecn(58) [ o | s 10,042 | .o | 00(10,042) | ... (10,042) | ........... 615 | 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 04/30/2013| Book Value AdJUSIMENL..........cccv. | covverrernrrrerienines | vevrnrrinerinerinninens [ censeinernnninenenes [eonseenenensinennens | oveernernnen 10,042 | it | e [ | vernneenneninnen0 [ [, (20,084) | ...cvvvvvrrvris | +...20,084 | ... 20,084 |..oovrririns 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 05/26/2013| Pass-Through LOSS..........coeveeres [ overernervennnnerinnns [ erverennnnsennnens | evveennnenen 11971 | 005,350 | e | e | vervnrinenen(@3) | e | e (@3) | oo [ v 11,971 [ | (11,971 | e (11,970 [ covvnee 299 | 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 05/31/2013| Book Value AdJUSIMENL...........ccc. | coveerrrerrrnerirerinee | ceevrrinrrneriieninees [ cevenneensniennnnenes | eovererenesensnninens | cenvonenineen 10,042 | v [ | v | o0 o | v (1,929) | .oovvvvvevrne | 1,929 | i 1,929 04/26/2036| 1FM.....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/26/2013| Pass-Through Loss.... .10,042 ..(10,042) 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/30/2013| Book Value Adjustment.. ..(10,042) | . 04/26/2036| 1FM.....
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 04/26/2013| MBS Paydown 0.226032288....... | .cccveverrenerrerinne | cerneerneenns 33,307 | coverrrens 33,307 33,307 | o [ e 07/26/2036| 1FM.....
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 05/26/2013| MBS Paydown 0.219576198....... | cecevverreneinerirens | cenveineenad 24514 | oo 24,514 24,514 IO 07/26/2036| 1FM.....
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 06/26/2013| MBS Paydown 0.214512243....... | ccccovvvvvroververrene | covnrviieinne 19,228 | .cooovrrrne 19,228 19,228 OO 07/26/2036| 1FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 04/26/2013| Pass-Through Loss 1,477 IO 07/26/2036| 6FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 04/30/2013| Book Value Adjustment.. (2,954) | coovvvrrrirnri [ e 07/26/2036| 6FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 05/26/2013| Pass-Through LosS...........ccc...u... 3,497 v | e 07/26/2036| 6FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 05/31/2013| Book Value AQJUSMENL..........ccov. | covvvrrrenrirerineiies | cerrereineiiiesiieeinens | cerreiseeissieesienes (2,020) IO (V1 I 07/26/2036| 6FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 06/26/2013| Pass-Through LOSS...........ccveres | coreeeevnerinerinnenee | wevrnriserresienenens | coveersenins 14,376 | oo 12,225 | e | e [ v (B72) | e [ e (B72) | o | v, (3,276) | .oovververcrs | crris 3,279 | ........ 3,279 07/26/2036| 6FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 04/26/2013| MBS Paydown 0.448462576 43,874 OV I 0 03/26/2036| 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... | ..... 05/26/2013| MBS Paydown 0.44433472 26,486 0 03/26/2036( 1FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 06/26/2013| MBS Paydown 0.433418189 70,046 S 0 03/26/2036| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 04/26/2013| MBS Paydown 0.307982475....... | cccceveerieneinerrene | e 15,399 | oo 15,399 15,399 IO 0 03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 05/26/2013| MBS Paydown 0.296346408....... | .cc.ovveerrnerirerirens | cenevineennd 27,135 | oo 27,135 27,135 v | e 0 03/26/2037| 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 06/26/2013| MBS Paydown 0.287396715....... | ccceveeeerenerrneeirens | cerneerneenns 20,871 | oo 20,871 20,871 OO 0 03/26/2037| 1FM.....
47232V EH  1[JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 04/26/2013| Pass-Through Loss.... 14300 | A5 | | e | eeeenn(208) | e [ ereenn(208) | e [ [ | 0 03/26/2037| 1FM.....
47232V EH  1|JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 05/26/2013| Pass-Through Loss 11,666 | covveereeen 11,760 | e | cvveeieeiesnieens | vereieeecea(167) | e | evveeiieeccea(167) | e | e | e | oo 0 03/26/2037| 1FM.....
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47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 06/26/2013| Pass-Through Loss 03/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37....... | ..... 04/26/2013| MBS Paydown 0.23283920 14,427 04/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 05/26/2013| MBS Paydown 0.210819607 28,917 04/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 06/26/2013| MBS Paydown 0.201728355 11,939 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 04/26/2013| Pass-Through LosS............cc....... 04/26/2037| 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 05/26/2013| Pass-Through LosS...........ccc..uu.. 04/26/2037| 1FM.....
47232V EP 3 |JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 06/26/2013| Pass-Through Loss 04/26/2037| 1FM.....
47232V ER  9|JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 04/26/2013| MBS Paydown 0.966424337 51,553 01/26/2036( 1FM.....
47232V ER  9|JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 05/26/2013| MBS Paydown 0.936148579....... | cevevevereemeineiirene | ceneeineinns 79,761 | v, 79,761 | oo 79,694 | i 79,693 [ oo | v [ e (V1 I . 79,761 01/26/2036| 1FM.....
47232V ER  9|JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 06/26/2013| MBS Paydown 0.913082256....... | .cccovverrvnerirerirene | cernreieniand 60,768 | .............. 60,768 | ...cceeerrnc80,717 | iiiccreeB80,716 [ e | e [ e (V1 I . 60,768 01/26/2036| 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 04/26/2013| Pass-Through LOSS........cccucveeees | covereremeesnerinneinnes | seevnseiserssesiesenens | conveesseeenns 23,629 | oo 22873 | o [ | v [PZ) ) I 01/26/2036| 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.. .| 04/30/2013| Book Value AQJUSIMENL...........cco. | corvererenriernniinins | cerneierisnissirennnins | vevnnnerisnssennnis | sesrerensesssinnnenns | coerneenen 100,448 | i | e | oo 01/26/2036( 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.. .| 05/26/2013| Pass-Through Loss.... 01/26/2036| 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.. .105/31/2013| Book Value AQJUSIMENL..........cccc. | coveereenerrerineines | eerrrrrineiieniinninens [ eevreinernnsinnennenes [ eovernnenssnsnnsnnenis | serveenenn 100,448 | it [ e [ 01/26/2036| 1FM.....
47232V EV  0[JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 06/26/2013| Pass-Through LOSS...........covveres [ ovrvnnnrnninnnerinnn [ eerveerennnnseinnnenns | evvrenenen0,719 | 38,727 | v | v | crvvinnnnns (428) [ .vvrerrriirirnine 01/26/2036( 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... | ..... 06/30/2013| BoOk Valug AQJUSEMENL...........ccv. | covrverrrrerierineinnns | revinerneriesineesens | ceeseessesinssessnnes | e | covesenins 100,448 | oo [ v | e 01/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 04/26/2013| MBS Paydown 0.15015831......... | ceveeeevriemeinerirens | e 14,732 | oo 14,732 | oo 14,732 | oo, 14,732 [ v | e [ e (V1 I . 14,732 02/26/2036| 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36 B 05/26/2013| MBS Paydown 0.140380788....... [ .cccovverervermrrerinnes | crrrrrrereren26,462 | civiririnnn 26,462 | 10026462 | o0 26,462 | oo | evveneveiininns | e 0 26,462 02/26/2036( 1FM.....
47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 06/26/2013| MBS Paydown 0.129501919...... | ceveverevmrvneeneeirnes | ceverrrneenn 29,443 | 29,443 | 029,443 | 29,443 | s [ e [ 29,443 02/26/2036| 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 04/26/2013| Pass-Through LOSS...........cccueres | covveernnerirererneenne | vevenninernernnnenens | coverenenneeen8,783 [ o840 [ e | e (G221 — 02/26/2036| 5FM......
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 04/30/2013| Book Valug AQJUSIMENL..........ccvv. | coverrrenrrnerieririee | ceerneriserneriieniinees [ ceneniseesnensnnnsnenes | eoneesnneesensnnsenennns | cereinennenes 10,885 | i [ e [ e (V1 [T 02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 05/26/2013| Pass-Through LOSS..........ccvveres [ corerermnnnernnineninns [ cevverernnineerennens | veverinnennnn 15004 | i 044 | i | v | v ((C15)) ISR IR [(C15)) [— 02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 05/31/2013| Book Value Adjustment............... 55 [ s [ e [ (V1 I 02/26/2036| 5FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 06/26/2013| Pass-Through LOSS..........ccocveeres | ceveeeremrirnernneinnns | sevmneinsernenneeenees | eevnneenneneenn 13983 [ it 107 [ e e | cevieeienns (1) ) — 02/26/2036| 5FM......
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36........ | ..... 06/30/2013| Book Value AQIUSIMENL..........ccoe. [ overrrnrirrinrieiinne [ rerrerrerenissieniinis | cernnneienseennnis | eensersnnensnnsenenes | svvennnnnenne 10,455 | i | e | oo 0 02/26/2036| 5FM......
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 04/26/2013| MBS Paydown 0.328316561........ | .cccvvvevrrverrerrene | cerverrnenn 10,582 | 10,582 | 110,682 | 10,646 | s | i 12 | e | s 12 | s 01/26/2036| 1FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 05/26/2013| MBS Paydown 0.252788611........ [ .cccovvveveervererinn | vererrrnnnen 30,381 | 030,381 | 1000 30,3871 | 030,279 | i | e A1 | e | e A1 | . 30,381 01/26/2036( 1FM.....
47232V FD  9|JMAC 2009-R4 25A2 SUB SSUP 5.25 1/26/36.......... | ..... 06/26/2013| MBS Paydown 0.240676614....... | .cccovvvverrerirerernee | vevrivirnerind 4872 | oo 4872 | o 4872 | oo 4856 | ..o | s L [T IS 19 | 4,872 01/26/2036| 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.. .| 05/26/2013| Pass-Through Loss.... 0 0 01/26/2036| 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.. .| 06/26/2013| Pass-Through Loss.... 1] 1 01/26/2036( 1FM.....
47232V FG 2 |JMAC 2009-R4 26A2 SUB SSUP 5.75 1/26/36.......... | ..... 04/26/2013| MBS Paydown 0.830786174 ...119,882 466 |..... L1 R IO 120,731 01/26/2036| 1FM.....
47232V FG 2 |JMAC 2009-R4 26A2 SUB SSUP 5.75 1/26/36.......... | ..... 05/26/2013| MBS Paydown 0.734501116....... [ .cccovrvrrivvirerinnes | crrerenn. 346,626 | ............346,626 | ............346,626 | ............ 344,187 | .o | e 1,394 | i | v 1,394 | i [ e 346,626 01/26/2036( 1FM.....
47232V FG 2 |JMAC 2009-R4 26A2 SUB SSUP 5.75 1/26/36.......... | ..... 06/26/2013| MBS Paydown 0.719060417....... | «cccoveveevrrrerrerernee | cervrrrneenc55,587 | 85,587 | 155,587 | oo 55,195 253 |..... 253 | oo, . 55,587 01/26/2036| 1FM.....
47232V FJ  6|JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36.......... | ..... 05/26/2013| Pass-Through LOSS.........ccecvverer | covereremnenenineninnee | weevmerinnennerneniinees | conneenneneen 31435 | 31,435 [ i | e | v (R7£5)) [T IO (K7£5)] - 01/26/2036| 1FM.....
47232V FJ  6|JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36.......... | ..... 06/26/2013| Pass-Through LoSS..........cc.cvern. X 63 [ e | e | s (204) [ v | e (204) [ oo v | (V1 I 396 | 01/26/2036| 1FM.....
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47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. . | 04/26/2013| MBS Paydown 0.198574264 187,106 276 |..... 276 |.. L8706 | s | e (V1 I 3,154 |06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .1 05/26/2013| MBS Paydown 0.18223370 ..187,106 385 |..... 385 187,106 | ..ooovvevcians | e 0 06/26/2036| 1FM.....
47232V FK 3 |JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36.. .| 06/26/2013| MBS Paydown 0.165893139 187,106 536 |..... 536 187,106 | o | 0 06/26/2036| 1FM.....
47232V FP 2 [JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36........ |..... 04/26/2013| MBS Paydown 0.971956534 151,641 | coirrnn98,244 | 122,581 | s | e 2,163 | oo | e 2,163 | oo | e 151,641 | oo [ 0 11/26/2036| 1FM.....
47232V FP  2|JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36........ | ..... 05/26/2013| MBS Paydown 0.959960152....... | ..ccovrveevererernernns | cvvverirnes 266,320 | ........... 266,320 | ... 172,541 | (215,284 | s | s 4746 | oo [ e 4746 | .o 266,320 | ...coovrirerires [ 0 11/26/2036| 1FM.....
47232V FP 2 |JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36........ | ..... 06/26/2013| MBS Paydown 0.950723653....... | ..cceveerererererneennns | crvererenes 205,050 | ..cooonene 205,050 | ..o 132,846 | oo 165,756 | oo | s 5,080 | oo [ e 5,080 | .ovvrririinns 205,050 | ..ocvevrererins [ e 0 11/26/2036| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....covve. | vene 04/26/2013| MBS Paydown 0.354442251....... [ .cccovrvrvvvrnnveinns | vevrrnneenn 19,424 | i 79,424 | o 79,824 | o 79424 | e | e | e 0 79,424 | oo [ s 0 01/26/2047| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....cceve. | venee 05/26/2013| MBS Paydown 0.343394235....... [ cccoeivrrrrrnnverinnes | evrrrrerennsD2,170 | ciiiiien52,170 | 052,170 | e 52,170 | e | evveieeveiieiens | e 0 52,170 | oo [ 0 01/26/2047| 1FM.....
47232V FU  1[JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.....covve. | vevee 06/26/2013| MBS Paydown 0.334105162....... | ccccouvvernrvrmerneennes | corvrrrnenc83,864 | i 43,864 | i 43,864 | oo 83,864 | s [ e [ (1[N IO 43,864 | ..o | e 0 01/26/2047| 1FM.....
47232V FW 7 [JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37.......... | .. 04/26/2013| MBS Paydown 0.411686937....... | .cccoovvenrrverrerernee | cevrreneene83,074 | 83,074 | 083,074 | 080,010 | s [ e [ (V1 I 83,074 | ..o [ e 0 07/26/2037| 1FM.....
47232V FW 7 [JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37.......... | . 05/26/2013| MBS Paydown 0.384879722....... | cccovvernerierineinns | werverienes 199,839 | ..oovvennee 199,839 | covvveneee 199,839 | coovvvnne 192,468 | ..oovevveineines [ v | e (V1 PRI ISP 199,839 | oo | e 0 07/26/2037| 1FM.....
47232V FW 7 [JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37.......... | ... 06/26/2013| MBS Paydown 0.376787493 ...60,325 60,325 | .oveiereree 58,100 | oo | e | e 0 60,325 | .o [ 0 07/26/2037| 1FM.....
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.......... | .oo.. 03/31/2013| Book Value Adjustment.. 0 0 07/26/2037| 1FM.....
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.......... | ... 04/26/2013| Pass-Through Loss veven | e | e | e 82,285 | 9,997 [ e | s (1,156) [ oo | e (1,156) 42,245 | ..o [ 0 07/26/2037| 1FM.....
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.......... | .o 04/30/2013| Book Value Adjustment............... 1329 | o e | s (V] I [CRRCK 72T [ F (01 O 07/26/2037| 1FM.....
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.......... | wooe. 05/26/2013| Pass-Through LOSS...........ccc..uu.. , 1335 [ oo [ | e (A34) [ v [ e (434) | oo 14,092 [ .ooovreeveeens [ (V1 I 279 |07/26/2037| 1FM.....
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.......... | .o 05/31/2013| BoOk Valug AQJUSMENL..........coo. | coverrrerrieeiieeines | cernreineieeiiinninees [ ceneninsissssinnsiennes | eoveeseesnsnnsinnns | oevereennnsen81,329 | i [ [ e (V1 I 31,440 | v [ (1 I 07/26/2037| 1FM.....
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.......... | ... 06/26/2013| Pass-Through LOSS...........cccveerer | covveerenernenirerenee | eeemerienernerneneinens | eovvrenneneen 18,428 | it 381 [ s | e | v (673) [ vvreveerririne 13,996 | .ooovrvvvernns [ 0 07/26/2037| 1FM.....
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.......... | ... 06/30/2013| Book Value Adjustment.. (18,442) 0 07/26/2037| 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 04/26/2013| MBS Paydown 0.218560624....... | ....ocvevrvverrerrnee | eeerreeenn36,339 | 136,339 | 036,339 | o0 36,339 | s [ [ 36,339 | .o [ 0 02/26/2036| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 05/26/2013| MBS Paydown 0.216326877....... | ccccvveervevneereernee | weevvernnernn 2882 | i 2882 | 2882 | 28482 | s [ [ (V1 [T 2,442 | s | s 0 | v 59 |02/26/2036| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 06/26/2013| MBS Paydown 0.19534937......... | cecoeeeenrieneinerirnns | cerneeineenad 22,931 | oo 22,931 | o, 22,931 | ooieern22,931 | i | e [ (V1 I 22,931 | [ e (V1 I 659 |02/26/2036( 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 09/26/2012| Pass-Through LOSS.........c.cevereres | corvereernerierirneennne | seevesernerieneeeenens | covviereneeens (1,441) | oo, (T7) [ e [ | e [ e (V1 SUOURORTOSTORN PPORPORPTORRTORRPOOROOR IVPORRIRPRRPOO OO (V1 I 02/01/2036| 6FM......
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. . 110/26/2012| Pass-Through LOSS...........ocveeeer | vovrenreneennerinneines | eevnnrennennerneninnens | eveverirnenense(282) [ cvvisriienrecd(218) [ v | e [ e [ o 02/01/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. .| 04/26/2013| Pass-Through LOSS...........ccveeees | covreerrnerirerirneenns | eevvnrinernenneennens | cevvnrirnneeen 9,807 [ i 145 | s | e | e (148) | covovveriirine 02/26/2036| 6FM......
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 04/30/2013| Book Value Adjustment............... 1892 | o [ | e 02/26/2036| 6FM......
47232V GG 1[JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 05/26/2013| Pass-Through LOSS...........ccvveres [ coreernrincennineniens | e | veverinneennhy 885 | 3,831 | o | e | s (1) [— 02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 05/31/2013| Book Value Adjustment............... 1892 | e [ | s 02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. .1 06/26/2013| Pass-Through LOSS.........c.cevenees | covrvmrernerinrinennans | cevevnernenineninnennnne | eenseernnniesn 870 | v 914 s [ | e (12— 02/26/2036| 6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. .106/30/2013| Book Value Adjustment.. 02/26/2036| 6FM.....
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36.. 04/26/2013| MBS Paydown 0.197930383 . . . 186,806 | ..o 185,123 [ oo [ e 1,507 | e 03/26/2036| 1FM.....
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... | ..... 05/26/2013| MBS Paydown 0.176900167....... | cecceveeriemeinerirens | conreirnninns 74,081 | oo 74,081 | oo, 73,841 635 |..... (K1 N 74,081 | .o [ e 0 03/26/2036| 1FM.....
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... | ..... 06/26/2013| MBS Paydown 0.163184166....... | .cccvvvererrrerirerirene | corrrirennnsd 48,316 | ..coovrrrne 48,316 | oo 48,159 47 ... AT | 48,316 | ..covvvcvrcrrns [ 0 03/26/2036| 1FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 04/26/2013| Pass-Through LOSS.........ccucvverer | covererermrmneninenennee | weevmernsernerneniinees | cevnernnensen 887 [ i ,086 [ oo | e | cevieeinnns (L)) [T IS (V)] — 9,657 | eveveererinens | e 0 03/26/2036| 6FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. .1 04/30/2013| Book Value AdiUSIMENL...........ccc.. | covveervnerirerireriens | ervvnrinniveniieniiens [ e [ | oerenennee89,077 | o [ e [ e 0 (19,315) [ vvvreverrrrres | e 0 03/26/2036| 6FM......
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. .| 05/26/2013| Pass-Through Loss.... 34,720 0 03/26/2036| 6FM......




Statement as of June 30, 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

6¥'5030

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)
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 05/31/2013| Book Valug AQJUSIMENL..........ccvv. | covernrrenrrrnerieeines | ceernerinerneiiieninees [ ceneninneesneninnennenes | eoveesseenensnnsinenss | cereinennnsee8Q077 | covireiireriineinns [ coveriineineniinee [ e (V1 I (25,063) IO (V1 I 03/26/2036| 6FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 06/26/2013| Pass-Through LOSS...........cccueeves | corvernivcnninciieniinns | eevveniennineiieniieens | e 382 [ i 946 [ s | e | evvveneennd(81) [ | e (B1) [ [ | e | e 0 03/26/2036| 6FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... . | 04/26/2013| MBS Paydown 0.431984794.. 69,686 0 03/26/2037| 1FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 05/26/2013| MBS Paydown 0.426565373 38,623 O 0 03/26/2037| 1FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 06/26/2013| MBS Paydown 0.415379823 79,718 IO 0 03/26/2037| 1FM.....
47233C  AA  1|JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46......... | ..... 04/26/2013| MBS Paydown 0.422250241 9,138 OO I 0 08/26/2046| 1FM.....
47233C AA  1|JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46......... | ..... 05/26/2013| MBS Paydown 0.416462747....... [ .cccovivrvvrvrireinns | corverenennenn 5,180 | 5,180 | o788 | 934 | i | e 33 [ [ e 33 [ 5,180 IO I (01 I 58 |08/26/2046| 1FM.....
47233C  AA  1|JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46......... | ..... 06/26/2013| MBS Paydown 0.409174218....... [ .cccovvervvrvererinns [ corvereeennd8,523 | ciiiiiii6,523 | 006,029 | 8,214 | i | e A8 [ o | e A8 | s 6,523 I (01 IO 87 |08/26/2046| 1FM.....
47233D AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 04/26/2013| MBS Paydown 0.709471744....... | ccccovovrvernriveiens | ceereenn 959,585 | 1oirn959,585 | ..eii.902,010 | i 937,117 | i | e 9,490 | s | e 9,490 .o | e 959,585 v [ 0. 19,192 |09/26/2036| 1FM.....
472330 AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 05/26/2013| MBS Paydown 0.650406985....... | ......ccccoerrverrerrnee | 001,303,902 | .........1,303,902 | .........1,225,668 | .........1,273,372 | .ccoovvrvvvivires | v0ree 19,706 [ oo | v 19,706 | ..o | e 1,303,902 IO I 0 . 32,598 |09/26/2036| 1FM.....
47233D AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 06/26/2013| MBS Paydown 0.572340367....... [ ..ccoeoverecrvvrrerenns | e 1,723,383 | ....i1,723,383 | ... 1,619,980 | ......... 1,683,031 | oo | e 33,154 | s | s 33,154 | s [ e 1,723,383 OO 0 . 51,701 |09/26/2036| 1FM.....
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29 04/25/2013| MBS Paydown 0.188880406 1 36,008 IO I (1 I 113 [07/25/2029| 4AM.....
493268 BY 1 |KSLT 2004-A 2A2 ABS FLT 10/28/2041 FB.. .1 04/27/2013| MBS Paydown 0.379259611....... | ccccvvvvverereeerveeans | wvvverrnn 847,865 | .........847,865 | ... 792,224 | 798,391 | i | 012,435 [ i | i 12,435 0 10/28/2041
49327H AE  5|KSLT 2006-A 2A2 ABS FLT 06/27/2025 e 06/27/2013| MBS Paydown 0.0.........cccovevvneee 13,632 [ e [ 87,033 [ [ 0 06/27/2025| 1FE......
494550 BM 7 [KINDER MORGAN ENER 3.45 02/15/2023..........ccc.. | s 09/07/2012| BANK OF AMER/ML........cvvvvrerer | covernmrirmnieeinnnines | evvnneinsnieniinniienes | eorvennsnissnssnssennes | 00re00003,983,920 | oivvnrvirevinciriniinns | covveeriiesiineins [ cvveiiiesineninns | e (V1 USRI IO (01 OIS (NS ((0)] — (1)) —— 02/15/2023| 2FE......
49460Y AS 4 |KINETIC CONCEPTS TL C-2 L+375 11/4/2016......... | ..... 06/14/2013| Paydown 100.0........ccoeverrernerine | veverermmrrnerieniene | ovevnne 4,937,5% | ........ 4,937,594 | .......4,956,110 | ......... 4,966,151 | .ooovereervrines | v (30,338) [ .ooverrereerines | v (30,338) | .oovvrrerreree | eereens 4,937,594 OO 0 [ 113,991 | 11/04/2016| 3FE......
50105H AB  7|KRONOS WORLDWIDE T/L L+475 6/13/2018.......... | ..... 02/15/2013| Paydown 100.0........covrvererernreinns | revereriinrieeineninne | eeenesisnsississsienes | eenesineessessssienies | reessesssesssnsinnisns | sosssesssessssssssssns | soseonsssessenens | oereenes KIV£: TN [T 3778 | IO (V1 I 06/13/2018| 3FE......
506762 AG  8|LAFSQ 2005-1A A3 CLO MEZ FLT 11/15/19 FB....... |..... 05/15/2013| MBS Paydown 0.0.........cccveervrnee | ovrermerrerereeerneeinns | ereeens 11,000,000 | ....... 11,000,000 | ......... 8,992,500 | ......... 9,720,568 | .....ccovevvrnens 1,410,881 [ | e 1,410,881 [ .o | v 11,000,000 OO 0| .o 47,022 |11/15/2019| 1FE......
515074 AA  0|LANDMARK LEASING 6.20 10/01/2022..........ccouversee | e 04/01/2013| Sinking Fund Redemption 100.0. | .....cvvuevvereneenns | cevverirnes 278,284 | ........... 278,284 | ............ 282,278 | ...ccooone 279,880 | ..oveerrcrieees | v (PZ:15) ) TN IO (P2:1) ) I . 278,284 IO (1 I 8,627 |10/01/2022| 1FE......
52518R BE  5[LSSC 2002-GE1 A SEQ CSTR7/26/24...........ccccooure | veves 04/26/2013| MBS Paydown 0.016380197....... | ccccovvvenrrverrenrnee | vrvrverireneen3, 788 | i 3,755 | 03,685 | 3,289 | 44 | [ e 444 | e 3,755 IO I (V1 I 07/26/2024|6*.........
52518R BE  5[LSSC 2002-GE1 A SEQ CSTR 7/26/24.... 05/26/2013| MBS Paydown 0.01600003......... | «ccceeeenermerreeernee | weernernnennn3, 728 | cviiiinernnn3,726 | i 3,557 | 3,263 | o862 | s [ e 462 3,726 IO 0 . |07/26/2024
52518R BE  5|LSSC 2002-GE1 A SEQ CSTR 7/26/24 .106/26/2013| MBS Paydown 0.01557662 515 4,149 0 . |07/26/2024| 6*.
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035. 04/25/2013| MBS Paydown 0.547687279....... | ccccovevvvrrinerrerrnne | wververrnnrnnn 5,046 | i 5,646 | i, 100 | 5,502 | s [ i 20 | s [ e, 20 5,646 IO 0 12/25/2035| 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035..........ccccovueuns [ e 04/25/2013| Pass-Through LOSS........c.cecvverer | covernrrenmeinenineeinnes | eeevmeenseinninnninnees | cevnennnennen2y 198 | viiieiinccd 1586 | o | cevvveriiesiineins [ ceveeiiesineiinnee [ e (V1 I IO (V1 IOV 40 | 12/25/2035| 1FM.....
52520M CE 1 [LMT 2005-2 3A7 SEQ 5.50 12/25/2035............ccoceeree | vever 05/25/2013| MBS Paydown 0.538116879....... | cccovevvvrnerverrene | cervrrennnc 24,874 | i 24,874 | 18,085 | v 24,540 | s | v 89 | [ e, 89 | . . 24,874 IO I [V I 570 |12/25/2035| 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035.........ccccourevre | o 05/25/2013| Pass-Through LOSS..........cvcveeres | coverneremermenneninee | weemveinsernerneneinees | cevnernneennend,924 | s 1,207 | e | e [ cvveeiseenenines [ e (V1 I S [V IO 227 |12/25/2035( 1FM.....
52520M CE 1 [LMT 2005-2 3A7 SEQ 5.50 12/25/2035............ccccooeee | eree 06/25/2013| MBS Paydown 0.532458305....... [ ..ccoovvrveeevererinns | vererrrnenen 15,999 | 015,999 | i 11,619 | 14510 | s | e 52 [ oo [ v 52 [ . 15,999 OO IO (V1 I 440 | 12/25/2035| 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035.........ccccocoeere | v 06/25/2013| Pass-Through LOSS..........ecveerer | corereremrrnerineninee | eeemreeenernernenenees | eevverirnennendh B0 [ 3,323 | s | e [ e [ e (1 T S [V I 126 | 12/25/2035| 1FM.....
52521V AE  2|LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037.......c.conee | vonee 04/25/2013| MBS Paydown 0.258003964....... | .cccovvverrenerrerinne | oveene 1,199,597 | ..coooue. 1,199,597 | ............846,716 | .........1,056,649 | .....cccoourvmerns | vor 144,077 | oo | e 144,077 | oo | v 1,199,597 IO (V1 I 1,819 |06/25/2037| 1FE......
52521V AE  2|LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037.......cc.ccc0. | coree 05/25/2013| MBS Paydown 0.233225963....... [ .cccovvrvervrrnvrerinnes | corvrierennd 669,006 | ............ 669,006 | ..........472,207 | ..........589,285 | ...oovviriviirrins | v ¥ (YT SRR IS TBA75 | covvvervviens | v 669,006 IO I 0 e 1,290 | 06/25/2037| 1FE......
52521V AE  2|LBSBC 2007-2A 2A2 SEQ FLT 06/25/2037 . 06/25/2013| MBS Paydown 0.194467761 1,046,471 21,046,471 | it 738,635 | i 920,770 | oo | 000231,493 | s | e 231,493 | oo | s 1,046,471 S 0 2,379 |06/25/2037| 1FE......
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035 .| 04/25/2013| MBS Paydown 0.451486095.. .261,736 261,736 0| e 5,250 |09/25/2035| 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035.... 05/25/2013| MBS Paydown 0.417974374 .333,844 333,844 v | e (V1 I 8,135 | 09/25/2035| 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 06/25/2013| MBS Paydown 0.400122738 177,838 | oo 157,609 | oo 170,435 | oo | e A3T | s | e AT | i | e 177,838 OO (V1 I 4,921 |09/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 04/25/2013| MBS Paydown 0.267443111....... [ cecvvrivrrvrnnverinnns | vvvvrrennnn02,352 | oo 62,352 62,352 O (01 I 99 [12/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 05/25/2013| MBS Paydown 0.264619682....... | ...ccccovrvrrrmrrerenns | vrrvrerennnn809,456 | (oo 69,456 69,456 IO 0 | o 140 | 12/25/2035| 1FM.....
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525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 06/25/2013| MBS Paydown 0.262503847....... [ ..ccocoverererrerinn | vevrrnnnen52,050 | ciiiiinn.52,050 | oo 38,174 | e 38,657 718 | ..... 18 | . 52,050 IO 0 12/25/2035| 1FM.....
52523M AD  2|LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036... 04/25/2013| MBS Paydown 0.319623188.. 35,347 | overveivinns | e 2,047 | oo | e 2,047 | oo | e 110,773 v | 0 10/25/2036| 1FM.....
52523M AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/203 . | 04/30/2013| Book Value Adjustment.. 23,724,248 | e [ e [ 0 (92,739) 0 . | 10/25/2036| 1FM.....
52523M AD  2|LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036... 05/25/2013| MBS Paydown 0.316985063.. 30,428 447 | ... 447 53,549 IO 0 10/25/2036| 1FM.....
52523M  AD 2 [LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036............ | ... 05/25/2013| Pass-Through LOSS..........cccveres | vorernrrenrrnerineninee | eeemnveesnrnernernnens | woverrenee 12882 | i 1,304 | e | e [ e [ e (V1 I . (393) OO 0 | v 20 | 10/25/2036| 1FM.....
52523M AD  2|LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036............ | ... 05/31/2013| BOOk Valug AQJUSIMENL.........ccvv. | coverrererrrrnerierinnee | ceerrerineinersesinees [ cenesiseesssssnsienes | eversesessssnsenenins | ceveeens 3,724,248 | ... | s [ (V1 I . 34,426 v | (V1 IR 10/25/2036| 1FM.....
52523M AD  2|LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036............ | ..... 06/25/2013| MBS Paydown 0.315100858....... [ .covervrerernrrrnrinins | vevveereninees 37,688 | .o 37,688 | oo 22,236 | oovrrrinenn 21,735 | v | e 5,458 | oo | e 5,458 [ .o . 37,688 IO I (V1 I 71 {10/25/2036| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........cccovvervees [ o 04/25/2013| Pass-Through LOSS...........eveeeer | covremernerinerineenns | ceveserserinereneenens | cvvveenns 2,320 6,736 | .o O I 1 [ v | e (U IO 26 |01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cocvvrveer | vevee 05/25/2013| MBS Paydown 0.389954166....... | ..ccocevrerrererrerenns | cvrvnrrrerennenc 8,437 | 8,437 | i 5,484 | 8,034 9 e 9 | 8,437 v [ (V1 I 132 {01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........cccorvvevrns [ venee 05/25/2013| Pass-Through LOSS..........cccvveres | voreerremrrnerinenennee | eeevmnvnsnrnernennnens | cevverreneennn,225 | i 048 | i | e [ e [ e (V1 I OO 0 | s 98 |01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cocvvrvver | vevee 06/25/2013| MBS Paydown 0.386603606....... | .....ccvvvrrerererenn | corrrrrerennnn8,645 | ciiiiiiin.8,645 | i 5,619 | e 11,015 [ o | e LT [T ISP 13 | e 8,645 S 0 01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........coccrvrveer | veree 06/25/2013| Pass-Through LOSS.........ccvevvveres [ covrnrrnerininrinerinnes [ eervrrnninenisnnnnens | evvvrrnnnnen 11488 | il TAA8 | s | e | vevernninnnnniens | vevverisnsenenns | o0 | e [ [ | v 0 01/25/2037| 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.. .| 04/25/2013| MBS Paydown 0.412862957........ | .cccovevverereeernennns | wervvernenns 14,552 | i 14,852 | o 4838 | i 16,637 [ e | e (1,404) 0 . | 05/25/2037| 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037........coccosvrermres [ v 04/25/2013| Pass-Through LOSS........cceeveeeer | covernerenmrrnerinneinnee | eeemreinnnenernenennees | eonnrenneneen8118 | ittt HABT6 [ e | e | erverineeisninnes [ eoveneninsennnnen | vernsneneennnen0 [ [ | e | v (48,118)| ..... (48,118) | .. . | 05/25/2037| 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.........cccorvvrerre | veren 04/30/2013| Book Value AQIUSIMENL..........ccoe. [ orerrrrnrrininrierienes [ e | e | e | o 836,771 | ovveevevevens [ v | e (1 [ OO IR (110,789) | vvvvvvvevrvirenn [ 110,789 | ..... 110,789 | oo 05/25/2037| 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037........cccomvvermren [ v 05/25/2013| MBS Paydown 0.407925794....... | ccccooveevevrneririeennes | vevrnvrineiins 7722 | s Y7 2,355 | oo 9,807 | ovvverererirncnns | e (74 [T S (:740 ) [— . 36,945 OO (V1 IR 05/25/2037| 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.......cocovvvvmres | e 05/25/2013| Pass-Through LOSS...........cvveves | covevrieerinernneirnes | seesneineisensiiesinens | conseesseninns 29,223 | oo 8,913 | i | e [ e | e 0 oo | e | e | e (29,223) | ..... [VLIZX) | I 05/25/2037| 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037........ccccvvrvmrren [ v 05/31/2013| Book Value AdJUSIMENL...........ccv. | covveerrrirerierirrenne | cevinrrinerierineeens | ceesersnessnsnenienes | e | oo 836,771 | .o | cvvrverireninenns [ e (VI UOORORRROPOR ISV 33,447 | o | e (33,447) | ..... (33,447) [ oo 05/25/2037| 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037........coccomvvermres | e 06/25/2013| MBS Paydown 0.401424421........ | ccccovvereevnerneeinnes | vevrnrrineiins 7,053 | oo 7,053 | e 2,151 | e 12,915 [ o | e (1,090) [ oo | e (1,090) [ .oovvreerrinne . 48,650 IO (V1 IR 05/25/2037| 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037........cccovvemrn [ v 06/25/2013| Pass-Through LOSS...........cccveres | corvererrmnrnerinrenee | aevvnnriserinenieninens | coreresneieens 41,597 | oo 12,687 | oo | e [ e | e (VI OOOOOOOSTORN OPOOTOPPOPPORRTORPOR ORI 05/25/2037| 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037........ccovvverure [ e 06/30/2013| Book Value Adjustment 0 e (A1,597) [ e 05/25/2037| 1FM.....
52525F AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047. .| 04/25/2013| MBS Paydown 0.335254766.. 17,639 406,216 07/25/2047| 1FM.....
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047. 06/25/2013| MBS Paydown 0.311574865....... [ ..cccoovevvrvrverinnn | creeenn 933,414 | 933,414 | 823,374 | 829,343 | i | e 78,566 | ..o | v 78,566 ...933,414 07/25/2047| 1FM.....
542514 EV  2|LBMLT 2004-1 M2 MEZ FLT 02/25/2034..........cccocue | e 05/25/2013| MBS Paydown 0.487055893 347 ... 347 |, . 204,463 IO 0 | oo 192 [02/25/2034| 1AM.....
542514 EV  2|LBMLT 2004-1 M2 MEZ FLT 02/25/2034..........c.cccoee | veree 06/25/2013| MBS Paydown 0.465417666 254 |..... 254 | o | s 162,287 IO I [V I 281 |02/25/2034| 1AM.....
54323M  AJ  7|LONGVIEW POWER TL FAC L+475 2/28/14............ | ..... 05/01/2013| Paydown 100.0........couevermrereeine | vorernerrerrnerineninns | cerneeineennd 67,943 | .o 67,943 | .oovvernn, 67,943 | oo 51,681 | oo [ e | e (V1 I . 67,943 v | e 0 9 |02/28/2014| 4FE......
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34.........ccovvvnuee [ 04/25/2013| MBS Paydown 0.62850367......... | ccceeverereereneinnns | cereerirnes 230,041 | ccoooneeee. 230,041 | oo 229,465 | ...cooonc 229,300 | ..vvvecrieriiens | e A3 [ | e A3 [ . 230,041 IO (V1 I 4,209 |02/25/2034| 1FM.....
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34..........covcvviee [ v 05/25/2013| MBS Paydown 0.608054192....... | ..ccovrvrerererernerinns | crverirnes 236,396 | ............ 236,396 | ....ccoonee 235,805 | ..oovvenee 235,634 | ..o | e 86 | .o [ e 66 | .o . 236,396 OO (V1 I 5,405 |02/25/2034| 1FM.....
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34........cccovvvniee | v 06/25/2013| MBS Paydown 0.60545944......... 236 |..... 236 | o . 29,995 IO (V1 I 822 | 02/25/2034| 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033.........ccccovrmrvvrns | core 04/25/2013| MBS Paydown 0.58906082......... 246 |..... pZL N 9,426 IO I (V1 I 499 | 09/25/2033| 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033. 05/25/2013| MBS Paydown 0.573809672.. 851 |..... 25,164 IO (V1 I 1,665 |09/25/2033| 1FM.....
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033. .| 06/25/2013| MBS Paydown 0.5476818.. 43,111 0 09/25/2033| 1FM.....
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018 04/25/2013| MBS Paydown 0.04150895 17,515 S [V I 291 |06/25/2018( 1FM.....
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018........cccocvvres | coree 05/25/2013| MBS Paydown 0.04045536......... 23,179 OO (V1 IO 482 | 06/25/2018| 1FM.....
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018.........cccocevures [ o 06/25/2013| MBS Paydown 0.03897867......... 426 [ .o . 32,487 IO I (1 I 811 | 06/25/2018| 1FM.....
55265K YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033.........ccccvvres | corne 04/25/2013| MBS Paydown 0.07356481......... | cccevererervnerneennee | cevvrrrnenn25,481 | 25,481 | 025,887 | oiiiiiei25,575 | s | evreienen(979) o | e (CT4) ) F— . 25,481 IO (VN IO 424 |07/25/2033| 1FM.....
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55265K YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033 05/25/2013| MBS Paydown 0.069802377....... | ccccoveermevnerreeernes | eevvreernerenn 24,080 | i 24,080 [ oo 24,463 | oo 24,168 | s | evieeeeenn(923) [ e | (923 [ o 24,080 |..oovrverinnins [ e (V1 I 501 |07/25/2033[ 1FM.....
55265K 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033. 06/25/2013| MBS Paydown 0.06861251......... [ ccccoververeernererinnes | corverrereneced 1,815 | e 1,815 | it 737 | el 1843 | i | vvieieeeene(265) e [ verreeennnn(265) | e | e 1,615 [ | e 0 07/25/2033| 1FM.....
55274Q 1| MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/3 .| 04/25/2013| MBS Paydown 0.73878732 .155,545 0 06/25/2036| 1FM.....
55274Q 1| MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36... 05/25/2013| MBS Paydown 0.721384735.. .261,039 L 0K] T N B 0 06/25/2036( 1FM.....
55274Q 1| MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36, 06/25/2013| MBS Paydown 0.70219911......... | cevevvveverrvmerverrens | wvreennnn 287,784 | i, 287,784 | ...........260,445 | .......254,141 | s | 20477 | | e 20,477 | 287,784 | ..o | e 0 06/25/2036| 1FM.....
55312Y 6 | MLCFC 2007-5 A3 SEQ 5.364 8/12/2048 04/12/2013| MBS Paydown 0.979096946....... | ...ooevvvrrverrerrnns | wrerernnnn209,135 | v 209,135 | oo 196,314 | 1204514 | s | 842 | | 4,842 | 209,135 [ .o | e 0 08/12/2048| 1FM.....
55312Y 6 | MLCFC 2007-5 A3 SEQ 5.364 8/12/2048 06/12/2013| MBS Paydown 0.927338597....... | ccccovvvevrvcniiverrens | woerrennn 872,859 | oo, 672,859 | ..o 631,610 | ..coooeend 657,992 [ .ovvvvvevirenns | 015,603 | oo | e 15,603 [ o [ i 672,859 [ .ovvverirres | e 0 08/12/2048| 1FM.....
573275 4 |MARTIN MARIETTA 7.375 04/15/2013 04/15/2013| Maturity 100.0.........ccvvermererrrnnee 1,000,000 | ......... 1,000,000 | ......... 1,202,949 | ......... 1,001,063 [ .o | oo 7,824) [ s [ veieeenn(7,824) [ 1,000,000 | ..oovrvrmrerres | e 0 04/15/2013| 1FE......
576431 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36 04/25/2013| MBS Paydown 0.385345183....... | .cccoevvrvvervrveriens | vvvereneec2T, 77T | s 20,777 | s 22,361 | oo 21,708 | o | v 309 | i | 309 | 21,777 | e | e 0 11/25/2036| 1FM.....
576431 9 [MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36 04/25/2013| Pass-Through LOSS........ccvvveveres [ covrnrrverrnnnnneninnes [ reverrsnnensnnniens | eevnrrneneen 569 | viviviiiiienn 7,703 | o | e | veversnnsninninns | vevinsrnsssenenns | cvernnnnnreninen0 | vevensriinninns [ [ v | oo 0 11/25/2036| 1FM.....
576431 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36 05/25/2013| MBS Paydown 0.385037648 988 [ ..oveerirerins [ 0 11/25/2036| 1FM.....
576431 9 [ MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36 06/25/2013| MBS Paydown 0.38450414.... (VAT I 0 11/25/2036| 1FM.....
576434 9 [ MALT 2003-7 7A4 5.75 11/25/2033... .| 04/25/2013| MBS Paydown 0.93595086 84,995 0 11/25/2033| 1FM.....
576434 9 [ MALT 2003-7 7A4 5.75 11/25/2033... 05/25/2013| MBS Paydown 0.917530834.. 38,424 | .o [ e 0 11/25/2033| 1FM.....
576434 9 | MALT 2003-7 7A4 5.75 11/25/2033 06/25/2013| MBS Paydown 0.90307876......... 30,147 | oo [ e 0 11/25/2033| 1FM.....
576434 0 [ MALT 2005-2 4A3 SEQ FLT 03/25/2035 04/25/2013| MBS Paydown 0.1732557........cc.. | coevereevrerieeerneennns | cvvverienns 846,265 | ............ 846,265 | ...........703,457 | ............ 708,103 | ..o | s 126,105 126,105 | ovoocvvvrinens | s 846,265 | ...coovererres | e 0 03/25/2035| 1FM.....
576434 0 [ MALT 2005-2 4A3 SEQ FLT 03/25/2035 05/25/2013| MBS Paydown 0.171657658....... | ..ccocoevvrververinns | veerrieeen 71,922 | i 71,922 | oo 59,785 | e 60,180 | ..o | e 1,024 | v | v 1,024 | .o 71,922 | e [ s 0 03/25/2035( 1FM.....
576434 0 [ MALT 2005-2 4A3 SEQ FLT 03/25/2035 06/25/2013| MBS Paydown 0.16300381......... | ccccovevrerrrerereeenne | wrererrenn 389,622 | .....r..389,622 | ... 323,873 | 326,012 | oo | v 48,778 | .o | e 46,778 [ .o 389,622 | ..oovveriies | e 0 03/25/2035| 1FM.....
57643M 0| MASTR 2005-1 2A4 SEQ 5.5 05/25/35 04/25/2013| MBS Paydown 0.93440564......... | .cccoucennrrneeinerneee | crnerennenne85,379 | 85,379 | 82,391 | ciiii0n83,458 | s | s LIV I IV 1,752 [ o 85,379 | ..o [ e 0 05/25/2035| 1FM.....
57643M 0| MASTR 2005-1 2A4 SEQ 5.5 05/25/35 05/25/2013| MBS Paydown 0.911094322....... | ccccovvvvvreverivernene | wovrrenen 104,901 | 104,901 | 101,229 | 102,541 | s | 2,161 | oo [ e 2,161 | e | e 104,901 | .ovovvvveieens [ 0 05/25/2035| 1FM.....
57643M 0| MASTR 2005-1 2A4 SEQ 5.5 05/25/35 06/25/2013| MBS Paydown 0.89662958......... | .ccoveeeevevnernerennee | eernrrnnenne88,091 | 65,091 | i 82,813 | 83,627 | s | v 1,348 | oo | e 1,348 65,001 | oooovveerereen [ e 0 05/25/2035| 1FM.....
57643M 5| MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36.. .| 04/25/2013| MBS Paydown 0.9552788.. 20,552 20,552 ...313,048 0 05/25/2036| 1FM.....
57643M 5| MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36.. 05/25/2013| MBS Paydown 0.909537865.. 20,994 20,994 320,187 [ oo | 0 05/25/2036| 1FM.....
57643M LZ  5|MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36 06/25/2013| MBS Paydown 0.864688877 20,643 20,643 | .o | s 313,943 | i [ 0 05/25/2036( 1FM.....
57645T AA 5| MARM 2007-HF2 A1 SEQ FLT 09/25/2037 04/25/2013| MBS Paydown 0.42063832......... {1 [ 65,765 | ...ooverviien [ 0 09/25/2037| 1FM.....
57645T AA  5|MARM 2007-HF2 A1 SEQ FLT 09/25/2037 05/25/2013| MBS Paydown 0.415939599 (1 [ I 93,974 | oo [ e 0 09/25/2037| 1FM.....
576457 AA 5| MARM 2007-HF2 A1 SEQ FLT 09/25/2037 06/25/2013| MBS Paydown 0.40530168......... {1 [ SOOI ISR 212,758 | .o | e 0 09/25/2037| 1FM.....
587405 7| MERCANTILE BANKS B 4.625 04/15/2013 04/15/2013| Maturity 100.0.........cccuverevenirres | coerermrrrrerienerneens | creverieens 340,000 | ............ 340,000 223 b7 R 340,000 [ ..ovveerreeerns | 0 04/15/2013| 2FE......
589929 9| GNABS 1998-GN2 M1 7.155 07/27 06/25/2013| MBS Paydown 0.042298547 .9 9 | 1,966 | ..oovvecrnrens [ e 0 07/25/2027| 1FM.....
589929 6 | MLMI 1998-GN2 M2 MEZ 7.50 7/25/2027 04/25/2013| MBS Paydown 0.024473665 - A IR 5,183 | oo | e 0 07/25/2027| 1FM.....
589929 6 | MLMI 1998-GN2 M2 MEZ 7.50 7/25/2027. 05/25/2013| MBS Paydown 0.023146466 5,309 [ .ovveeerrreerns | e 0 07/25/2027| 1FM.....
589929 6 | MLMI 1998-GN2 M2 MEZ 7.50 7/25/2027. . | 06/25/2013| MBS Paydown 0.021953794.. 4,771 0 07/25/2027| 1FM.....
589929 3| MLMI 1999-H1 A5 NAS STP 5/20/2028.... 04/20/2013| MBS Paydown 0.028751032 11,552 [ ovvvveveiinns [ e 0 05/20/2028| 1FM.....
59020V 1| MLCC 2005-2 1A SEQ FLT 10/25/2035. 04/25/2013| MBS Paydown 0.26238473......... | ccccoveeeeernerineennee | eorneeennennD0,535 | 50,535 | 143,965 | oo 84,172 | s | v 2,166 | oo [ e 2,166 | .o 50,535 | ..overreriinnins [ cenne 0 10/25/2035| 1FM.....
59020U 1| MLCC 2005-2 1A SEQ FLT 10/25/2035, 05/25/2013| MBS Paydown 0.259671887 188 188 [ .o 19,804 | .oovvvveviiens [ e (1 I 147 {10/25/2035| 1FM.....
59020U 1| MLCC 2005-2 1A SEQ FLT 10/25/2035. 06/25/2013| MBS Paydown 0.256443476 434 434 [ 23,567 | cvooveeerenrenies | e [V IO 209 [10/25/2035[ 1FM.....




Statement as of June 30, 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

25’6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 18 19 20 22
F 11 13 14 15 NAIC
o Current Bond Desig-
r Prior Year Year's Total Realized Total Interest/ nation
e Book/ Unrealized Other Than Total Foreign Adjusted Gain Gain Stock or
i Number of Adjusted Valuation Temporary Change in Exchange (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ Impairment B./A.C.V. Change in Value At on on Received Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal | During Year (a)
59022V AC 5| MLMI 2006-OPT1 A2B SEQ SSNR FLT 08/25/37. 06/25/2013| MBS Paydown 0.178449574....... | ccccveeeveenerncrirens | cerneerseinnsd 44,685 | ..coovvvvne 44,685 | ..o | e 43,457 AR IS 44,685 | ...ooovrercrns [ 0 8 4AM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36 04/25/2013| MBS Paydown 0.16212098......... [ .cccovrrereervererrnies | verererneren86,793 | ciiiiiirn86,793 | criiinnn40,076 | civiiiii09,296 | oo | vevvereeene(169) | s [ e (169) .59,694 1FM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36. .| 04/25/2013| Pass-Through Loss.... 0 1FM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36 04/30/2013| Book Value Adjustment.. 0 1FM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36...........coevuvuvne 05/25/2013| MBS Paydown 0.159538884........ | ....cccvvrrrerirerenes | vevvirirnriins 5,700 | coooverirnene 5,700 3,420 | ........ 803 [ e | vrrrereenn(18) | e [ e (L1 ] - 5,911 | oo | e (V1 I 1FM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36.........ccrvvernvenne 05/25/2013| Pass-ThroUGh LOSS........cuuevemeres | corererinrmnnerienennee | seerneminersnessenenees | cevnensesesneeens 211 | e 127 | oo (V1 SOOI OTOOPOROOROTURUOOIR VPRSPPI ISP 211) ] v (VA KD ) I 1FM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36...........ccccouuvne 05/31/2013| Book Value AQIUSIMENL..........coe. [ orerrrrrrrrinrieiinns [ e | e | s | e 59,694 (V1 I 59,483 | ..o | e (59,483) | ..... (59,483) [ ..vvveverieinen 1FM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36..........crvvernvene 06/25/2013| MBS Paydown 0.15929613......... | cccereermermrernneriens 535 | .. 535 321 | e 75 | o | v 18 | i [ e, LT I— 535 535 | .o 1FM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36..........crvvernvnne 06/25/2013| Pass-Through LOSS..........ueveeees | covererenneernerineeinnee | seeneeisssisesinesinees | ceveens 21 12 | (V1 SOOI PRORTORPIORTURRPUUROTR IUPURPRIRTRRTO OO (V1 I 1FM.....
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36...........coevevuvn. 06/30/2013| Book Value Adjustment............... (V1 I 535 1FM.....
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36 04/25/2013| MBS Paydown 0.24075815......... 131 | i 40,228 1FM.....
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36.... 05/25/2013| MBS Paydown 0.240057484....... [ .cccovevevvrnrreinn | corvrreeeen 3854 | 9,454 | 84871 | 8476 | i | i3 | s [ e 43 9,454 1FM.....
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36 .| 06/25/2013| MBS Paydown 0.236270504.. 245 51,098 1FM.....
595481 AA 0| MDST 2005-1 A SEQ 5.745 01/15/40. 05/15/2013| MBS Paydown 0.502519569....... | ccccveeeeneemernerirnee | eovnerennenn 13,599 | 13,599 | 13,055 | v 13,158 | s [ v 97 | | e 97 13,599 1AM.....
595481 AA 0| MDST 2005-1 A SEQ 5.745 01/15/40. 06/15/2013| MBS Paydown 0.499647645 325 | 13,168 1AM.....
59549N AA 1 |MID-STATE TR6 A1 SEQ ABS 7.34 7/1/35. 04/01/2013| MBS Paydown 0.179306804....... | ..ccovvvrerrreverneerins | crvverieens 104,005 | ...occveeeee 104,095 | .oooovvneee 103,612 | coovvvvrne 103,870 176 | oo 104,095 1FE......
59549P AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030 04/01/2013| MBS Paydown 0.064174966....... | ..c.coovenrrvrriieinns | crrverienes 145,756 | ...ccvveee. 145,756 | .ooovenee 147,036 | ..oovvvvee 145,936 | .ooovvevevrerinns [ cvvrrireecend(B7) | v | oo (G741 P— 145,756 3AM.....
59549W AA 1| MDST 11 A1 4.864 07/15/2038............ccocvernce. 04/15/2013| MBS Paydown 0.425131384 (1 I 10,742 2AM.....
59549W AA 1| MDST 11 A1 4.864 07/15/2038.........c.ccovvennccn 05/15/2013| MBS Paydown 0.422910732 (V1 I 17,765 | oo | e (V1 I 360 2AM.....
59549W AA 1| MDST 11 A1 4.864 07/15/2038............cocconnec. 06/15/2013| MBS Paydown 0.420668425 (V1 I 17,938 | oo | e [V I 436 2AM.....
59560W AA  5|MDST 2010-1 A SEQ 3.50 12/15/2045.. 04/15/2013| MBS Paydown 0.864262093 0 49,999 | ..o | e 0 1FM.....
59560W AA  5|MDST 2010-1 A SEQ 3.50 12/15/2045.. .105/15/2013| MBS Paydown 0.858658689.. 6 39,224 0 1FM.....
59560W AA  5|MDST 2010-1 A SEQ 3.50 12/15/2045.. 06/15/2013| MBS Paydown 0.851528203 1 49,913 | oo | e 0 1FM.....
60253X AA 3| MCS VA 1CDO FLTR 3/26/2013 . | 06/26/2013| MBS Paydown 0.122975947 (V1 I 264,555 | .oovvereens | e (V1 I 1,679 6FE......
604668 AA  1|MRMX2011-1A A ABS 6.25 10/20/2021 04/20/2013| MBS Paydown 0.561428571....... | ccccooerverriverrerrnes | evenn 1,166,429 | ....... 1,166,429 | ........ 1,168,711 | ... 1,168,099 | ovvvcerivcins | evvereeenn(383) [ o | v [K1S5) ) I 1,166,429 | .oovvvvrvires | e 0 . 37,492 2AM.....
60687U AC 1 |MLCFC 2006-2 A3 SEQ CSTR 6/12/46. 05/12/2013| MBS Paydown 0.984832006....... | ..c.ovvevrvrerrerernee | corverrnenne30,412 | i 30,412 | 029,162 | 030,317 | e [ e 90 | e | e 10 [ 30,412 | e [ [V I 747 1FM.....
60688V AC 8| MMODAL INC TL B L+550 8/17/2019. 04/18/2013| ROYAL BANK OF CANADA. 881 [ .o 1,725,573 | oo | e (14,929) | ..... (14,929) [ ..o 3FE......
60688V AC 8| MMODAL INC TL B L+550 8/17/2019. 05/15/2013| Paydown 100.0........ccuevvrerereeine | vorerneriernnerinenirene | ceneeinnennd 66,913 | .ccoovrrnne 66,913 | .oovrvrens 66,203 | ..ocoovnvne 66,246 (5127 A R 66,913 [ ..oooviererrne [ (V1 IR 3FE......
60688V AC 8| MMODAL INC TL B L+550 8/17/2019. 06/28/2013| Paydown 100.0........ccoevereerrrens | ceverereeensenienines | seerisrenneeand 4304 | oo 4,304 | oo 4,259 | oo 4261 | o | e | [ A4 | 4304 | .o [ e (V1 I 3FE......
61744C ZC  3|MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36. 05/25/2013| MBS Paydown 0.31652737......... [ ccccovervevrnrnererinnen | vervrnrneeren 92,331 | oiiii0092,331 | cii00089,186 | civeirenn89,186 | i | 99 e [ e 99 | 92,331 | oo [ o (01 I 31 2Z......
61744C ZC  3|MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36. 06/25/2013| MBS Paydown 0.303695856 472 147,562 | .ovooveeeereens | e (V1 I 92
61746W UV 0|MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17.. .| 04/25/2013| MBS Paydown 0.004488087.. (2) 114 0 2
61746W UV 0| MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17.. 05/25/2013| MBS Paydown 0.004414256 2)].... 114 | e [ e 0 3
61746W UV 0| MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17 06/25/2013| MBS Paydown 0.004340068....... | ...coceeerenernerirens | eerrererncerneens 115 | s 15 | e 118 | o 107 ()] - 115 | e [ e 0 3
61746W UZ  1|MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17 04/25/2013| MBS Paydown 7.85276E-4......... [ .cccoverrevvineirernns 90 | .o 90 93 | o 87 (V2] 90 | [ oo 0 2
61746W UZ 1| MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17 05/25/2013| MBS Paydown 7.4544E-4........... | cccooveenveennerinernnns | cevirerineeinnens 108 | oo 108 | e 110 | oo 104 ()] VL PO O 0 2
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61746W UZ  1|MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17.......cocevve | curee 06/25/2013| MBS Paydown 7.17767E-4. (D] (7. 75 [ e | e 0 2 |04/25/2017{ 1FM.....
61749L AP 6|MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036 FB......... | ..... 04/25/2013| MBS Paydown 0.34733491 203 |..... 203 37,330 | .o [ e 0 06/25/2036( 1FM.....
61749L AP  6|MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036 FB......... | ..... 05/25/2013| MBS Paydown 0.3404802 39,079 |..... 39,079 291,325 | .o | e 0 06/25/2036| 1FM.....
61749L AP 6| MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036 FB......... | ..... 06/25/2013| MBS Paydown 0.3250947........... [ cccovevverververerinnes | creerr.653,884 | ............053,884 | ........... 478,561 | .......... 483,573 | oo | 00 131,036 | v [ e 131,036 | i | v 653,884 | ...ovvvvrvires | e 0 06/25/2036( 1FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 04/25/2013| MBS Paydown 0.35025845......... | .cccoervnrrverrerrnne | vevrreneenn27,905 | iviiieienn27,905 | 21,661 | o 12,608 | o 27,905 | .o [ 0 06/25/2036| 1FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ..... 05/25/2013| MBS Paydown 0.349380685....... [ ...cccovererrrrerinns | corvererennee 1,691 | i 1,691 | i 1,313 | e 764 | 1,691 | oo [ s 0 | e 25 | 06/25/2036| 1FM.....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... | ... 06/25/2013| MBS Paydown 0.3484835 1,729 | oo [ 0 06/25/2036( 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46.........cccr. | ver 04/25/2013| MBS Paydown 0.80929093 74,004 | oo [ e 0 10/25/2046| 1FM.....
61751D AE 4 [MSM 2006-17XS A3A SEQ STP 10/25/46..........cccccr. | e 05/25/2013| MBS Paydown 0.802506551....... [ ..coccvevervrererinne | vererernnrnn86,033 | civiiinrn.86,033 | coviii.58,287 | o 57,679 | 86,033 | ..o [ 0 10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..........ccccce. | vevee 06/25/2013| MBS Paydown 0.7991836........... | ceccvervemrrrerrerrnne | cevrrenenid2,138 | i 42,138 | 28,549 | 28,251 | i, 42,138 | oo | e 0 10/25/2046| 1FM.....
61751Q  AB  1|MSHEL 2007-1 A2 SEQ FLT 12/25/2036............cocres | . 04/25/2013| MBS Paydown 0.750919652....... | .cccveeemrerncrirmeernee | eervrerneenn28,813 | 28,813 | i 16,513 | 12541 | 28,813 | oo [ 0 12/25/2036| 1FM.....
61751Q  AB  1|MSHEL 2007-1 A2 SEQ FLT 12/25/2036.........cc.coures | vevee 05/25/2013| MBS Paydown 0.745607327 49,139 | v | e 0 12/25/2036| 1FM.....
61751Q  AB  1|MSHEL 2007-1 A2 SEQ FLT 12/25/2036..........ccocres | . 06/25/2013| MBS Paydown 0.74267944 27,083 0 12/25/2036| 1FM.....
617526 AD  0|MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.............. | ..... 04/25/2013| MBS Paydown 0.582154807 271,522 [ oveovreererins | oo 0 11/25/2036| 1FM.....
617526 AD  0|MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.............. | ... 05/25/2013| MBS Paydown 0.566167502....... [ ..ccovvrvevrrrnrerernnes | corvrerrenns 255,797 | cocovvrne. 255,797 | cooveenene 159,873 | v 157,124 | o 255,797 [ .ovvoveeereries | oo 0 11/25/2036| 1FM.....
617526 AD  0|MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.............. | ... 06/25/2013| MBS Paydown 0.553596915....... | .ccevrvrerererenennnns | cvvverirnes 201,129 | oo 201,129 | oo 125,706 | ..ocvvvvne 123,544 | .o 201,129 [ .o [ 0 11/25/2036| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037..........ccccovvvene | cevne 04/25/2013| MBS Paydown 0.2976415........... | cecvoveernerneeirseinns | cveerienes 110,721 | v 110,721 | e 93,559 | .ovvrrenne 95,510 [ .ooovvererrerervens | e 1,104 | s [ e 1,104 | i | s 110,721 | oo | e 0 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037..........cocovvvves | vevee 05/25/2013| MBS Paydown 0.291662517....... | ccccoovveeverrerirerernee | vvvernen. 128,608 | ... 128,608 | ........... 108,674 | .ooooevee 110,940 | oo | rereeec 1,608 [ o | e 1,608 [ s [ v 128,608 | ...covvvverrens [ eoree 0 06/25/2037| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.........cocvvrenrs | veree 06/25/2013| MBS Paydown 0.28836055 71,025 0 06/25/2037| 1FM.....
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 04/26/2013| MBS Paydown 0.562247854 , 488,381 [ | v (17,078) | oo [ eeeeeee(17,078) | e | i 471,824 | .o | e 0 04/26/2036| 4FM......
61758M AA  5[MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE.... | ..... 05/26/2013| MBS Paydown 0.55221227......... | ccccevevrereereseenns | crvverireens 338,701 | oo 338,701 | v 351,739 | oo 350,586 | ..eocvvrerirririns | cerviens (9,250) [ .ovvvvrecerrrenenn | vererneeene(9,250) [ oo [ e 338,701 | oo [ e 0 04/26/2036| 4FM......
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... | ..... 06/26/2013| MBS Paydown 0.53703717......... [ cervrverernrirerinnes | crrvrireenns 512,160 | ...cooone.. 512,160 | ..coovnenn 531,875 | v 530,132 [ .o | v (20,727) | ovvoeveeveves | wvereene(20,727) [ o | v 512,160 [ .ovverrerinns [ 0. 15,365 | 04/26/2036| 4FM.....
61758V  AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37.........cccccrurevns | vurne 04/26/2013| MBS Paydown 0.304948949....... | ..ccocvvvriverrmrernee | vevrrrrnerne61,985 | 81,985 | 81,985 | oiiin82,193 | s | e (T) [ | e (T4) [ 61,985 | ..covvvvieins | e (V1 I 1,343 |10/26/2037| 1FM.....
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37.........ccocorurevns | o 05/26/2013| MBS Paydown 0.289842017 ...184,305 10/26/2037| 1FM.....
61758V  AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37........ccccoruvree [ v 06/26/2013| MBS Paydown 0.275540259 . 174,481 10/26/2037| 1FM.....
61758V  AQ  0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | c.... 04/26/2013| Pass-Through LOSS..........ccccvunn. 10/26/2037| 1FM.....
61758V  AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ceou. 04/30/2013| Book Value Adjustment............... 10/26/2037| 1FM.....
61758V AQ  0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | ..... 05/26/2013| Pass-Through LOSS..........c..ccee... 10/26/2037| 1FM.....
61758V  AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | c..u. 05/31/2013| Book Value Adjustment.. 10/26/2037| 1FM.....
61758V  AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37.........c... | veree 06/26/2013| Pass-Through Loss.... 10/26/2037| 1FM.....
61758V  AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. | c.... 06/30/2013| Book Value AdIUSIMENL..........cce. [ correrrerirrinrireinnes [ rerrererersenissieniinis | cerensesssssessesenis | eevnnersnsssssnsnsienes | oonnernn2y818,627 | cvvvisviervrirnns | erveirveseiininns | vevne 0 ...(68,924) . 10/26/2037| 1FM.....
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 01/26/2037.............. | ..... 04/26/2013| MBS Paydown 0.296214258....... | cccooeerrieneinerrene | covnreiineins 13,525 | oo 13,525 | oo 13,525 | oo 13,525 [ .ovevvvnriieies | e [ e (V1 I 13,525 | oo | e 0 | oo 180 |01/26/2037| 1FM.....
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 01/26/2037.............. | ..... 05/26/2013| MBS Paydown 0.271333773....... | cocvevrvrvereereneenns | creverirenns 379,950 | ............ 379,950 | .ocvvrnee 379,950 | ...coonee. 379,950 | ..ovvoerierienns | e [ e (V1 PRI ISP 379,950 | ..ocvovrrvirres [ (V1 I 6,331 |01/26/2037| 1FM.....
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 01/26/2037.............. | ..... 06/26/2013| MBS Paydown 0.25698356......... | ..cccvrerererererneennns | crverirenes 219,142 | oooneeee. 219,142 | ....cco..ee 219,142 | .o 219,142 | v | e [ e (V1 ORI ISP 219,142 | oo [ (V1 I 4,382 |01/26/2037| 1FM.....
61759X AC  6|MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... | ..... 04/26/2013| Pass-Through LOSS..........cvurvveres [ oveermrenrirnniieiinnns | conrveeernsisseinnineis | eovveennnes 53,456 | oo 36,218 | oo | e | e 2,256 | covereeiernriene | e 2,256 | cooererrerinen | e [ | e 0 e 1,238 | 01/26/2037| 1FM.....
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61759X AC  6|MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... 05/26/2013| Pass-Through LOSS........ccucveerer | coverneremnenennnerennee | eeemerimnnrnernenenens | cnnrernereensd8,683 | 31,629 [ o | v | oveeeeee 970 [ | e 970 [ s [ | e | oo (V1 I 1,348 1FM.....
61760D AA  1|[MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40.... 04/19/2013| MBS Paydown 0.549013638 397,919 | oo [ 0| e 5,637 1FE......
617600 AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40. .105/19/2013| MBS Paydown 0.526312794.. 0 8,040
61760D AA  1|[MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40.... 06/19/2013| MBS Paydown 0.479533641....... [ .cccoovoverevrvereinns | cereern 935,583 | 1. 935,583 | ..rnn921,659 | .oin926,391 | oo | e L9487 | s [ el 1947 | | 00000000.935,583 [ s | e 0. 19,881
61915R  AK 2 [MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035 04/25/2013| MBS Paydown 0.32048348......... | cccooervmrriverrernnee | eerverirnneen 1,162 | e 1,162 | 868 | e 745 | s | 318 i | 318 i [ e 1162 | i | e 0 2
61915R  AK 2 [MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035 05/25/2013| MBS Paydown 0.317491866....... | ..ccovvvvrrnerrerennee | weermerrnenee 197 | e 1197 | 888 | e 787 | s | 333 i | e 333 e [ v 1197 e | s 0 3
61915R AK 2 [MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035 06/25/2013| MBS Paydown 0.314444848....... [ ..ccooovevvrnvireinns | vorvvereeeed 1,219 [ i 1,219 | i 70T | e 781 | e | v TAT v | i TAT v | v 1,219 [ | e 0 3
61915R AU  0|MHL 2005-5 A1 SEQ SSNR 12/25/2035, 04/25/2013| MBS Paydown 0.38754967......... | ccccevveveernererecernee | eevvrernneenn36,811 | 36,811 | 23,743 | 25,673 | s | e 1,594 [ | i 1,594 [ 36,811 | oo [ (01 IO 57
61915R AU  0[MHL 2005-5 A1 SEQ SSNR 12/25/2035. 05/25/2013| MBS Paydown 0.38567196......... | ..ccocuveriivcirnciinns | vierreeenn 30,068 | oierni30,068 | oo 19,394 | 120,970 | s | 5,546 [ i | 5,546 [ 30,088 |...cocovvrinnis [ e 0 | oo 59
61915R AU  0|MHL 2005-5 A1 SEQ SSNR 12/25/2035, 06/25/2013| MBS Paydown 0.38157941......... | cevevevvvveriverrerrnes | vvverrerernn65,534 | 65,534 | 42,269 | v 85,705 | s | 000 51,520 [ i | 051,520 [ 65,534 | .oovvererenis [ e (1 I 152
62871IN  AA 3 [NABHOLDING LLC TL L+550 4/24/2018 04/30/2013| Paydown 100.0.......cccoeverneernveenne | ceverneerrmnrnenineninee | eevreenneeencd8,000 | coiiirerni48,000 | ooiiiinn87,280 [ v 87,372 | s | vveienenndB28 [ i | veienen628 [ 48,000 | ..ovvovrerrerins [ e (V1 IR
62912Y AE  2|NGPL PIPECO T/L LIEN 1 LIBOR+550 9/15/17 06/28/2013| Paydown 100.0.........ccevervrvrrnnes 61,607 | .vvvvervrrens [ s 0
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037.. .| 04/25/2013| MBS Paydown 0.980471219.. 0
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037.. 05/25/2013| MBS Paydown 0.960893919 211,043 | | e 0 12
63860H AC 3 [NSTR 2007-A AV3 SEQ FLT 03/25/2037. 06/25/2013| MBS Paydown 0.944272736....... | ..cccocovvrriverrerinns | veerreeern278,903 | 110 278,903 | 1iirni261,136 | 1irir00n260,768 | oo | e 704 [ | e 704 [ 278,903 [ .ovvvvrerrirres | veeee (1 I 214 1Z........
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36. 04/25/2013| MBS Paydown 0.717911413....... | covvvveervevnerrneennee | eevvrernneenn 79,609 | i 79,609 [ 1o 52,940 | 52,389 | s | e 14,008 [ oo | e 14,008 [ oo 79,609 | .oovvererren [ s [V IO 915 1FM.....
643529 AC  4|NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36. 05/25/2013| MBS Paydown 0.711013512 58,632 | .oveverviiren [ (V1 I 897 1FM.....
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36. 06/25/2013| MBS Paydown 0.709620908 11,837 [ oo [ [V I 225 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36. 04/25/2013| MBS Paydown 0.717911413 36,320 | .ooovreereenis | o (V1 I 418 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36. 05/25/2013| MBS Paydown 0.711013512 26,750 | .o [ 0 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36. 06/25/2013| MBS Paydown 0.709620908.. 5,401 [ .o | e 0 1FM.....
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037.. .| 04/25/2013| MBS Paydown 0.27368536 298,755 0 1FM.....
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037.. 05/25/2013| MBS Paydown 0.26779424......... | cccoovvvvrriverrnennee | vvreenenni215,615 | 215,615 | 185,686 | oo 192,898 | o | 03,388 [ | 3,358 [ [ e 215,615 [ .oveovvrererres | veene 0 1FM.....
65535V KU 1| NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035. 04/25/2013| MBS Paydown 0.21857871 26,352 | oo | e 0 1FM.....
65535V KU 1| NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035. 05/25/2013| MBS Paydown 0.209447799 48,303 | .o | e [V I 963 1FM.....
65535V KU 1| NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035. 06/25/2013| MBS Paydown 0.20737414......... | ccccvververiverrecernee | eevrernneenn 10,970 | 10,970 | 110,188 | e 10,847 | s | 239 [ | 239 [ 10,970 [ .ovvveeveirens [ e [V IO 263 1FM.....
65535V KX 5| NAA 2005-WF1 2A5 NAS 5.159 03/25/2035. 04/25/2013| MBS Paydown 0.49360145......... [ ccccovvvereerncrerinns | vervvrrneerce 75,673 | e 75,673 | 00 76,922 | i 76,875 | e | v 7) | e v (A7) | 75,673 | oo [ e (V1 I 325 2Z.....
65535V KX 5| NAA 2005-WF1 2A5 NAS 5.159 03/25/2035. 05/25/2013| MBS Paydown 0.465247645....... | ....ccccoovvvrerirevrnee | vvrrrenenn 131,661 | 131,661 | 133,833 | i 133,752 | s | e (1,238) [ i | e (1,238) [ s [ e 131,661 | .oveveeereens [ e (V1 I 1,132 2Z....
65535V KX 5| NAA 2005-WF1 2A5 NAS 5.159 03/25/2035. 06/25/2013| MBS Paydown 0.45937135......... | ccceveeernernenreennes | evvvreinneeni 21,287 | i 27,287 | et 27,737 [ 27,720 | s | e (48) [ e | e (48) [ e 27,287 | oo | e (V1N I 352 2Z.......
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036 04/25/2013| MBS Paydown 0.45194794......... [ ccccovvrvervvrnereinn [ corverennenn2,268 | ceviiiernnn2,268 | o804 | 3,999 | v | e 168 | s | e 166 | i 2,266 | .cooorerrerienns | e (V1 I 44 1FM.....
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036.... 04/25/2013| Pass-Through LOSS........ceveevees [ coverneneirnnenreienes [ eevneernrsnnssnnninnes | evvnrerennnen 13,297 | vvviviieniieeeh, T20 | coioieveiesierienns | cvvninnsniiesiens | evversnisnsinnsnns | cevivesssssnienes | cvesnrsssnieninens0 | veversriesiens [ wveriesssisssissssinns [ ovvveeiesnnins | veves 0 1FM.....
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036 .1 05/25/2013| MBS Paydown 0.442664413.. 13,773 0 1FM.....
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036.... 05/25/2013| Pass-Through LOSS..........cvvvevees [ coverneneirmrnnireienes [ revnrernrnsinsnsninns | cervsrneienen 1,584 | B8 | v | e | eeversninnninnnns | eevivennnssnienies | cvernninsninninen0 | veversrieniens [ [ | veene 0 1FM.....
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036 06/25/2013| MBS Paydown 0.43317404......... | ccccooveverenernernnes | evvvneneeend 13131 | il 13131 [ 662 [ iecnd,024 | s | e 167 [ | e 167 [ 13,131 | oo | e 0 1FM.....
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036 06/25/2013| Pass-Through LOSS...........evvveres | coverenrernsinnrnnniens | evvmnennsiseninniinens | cevnnrinnennsn2yD28 [ ivveiiieiiinsennB97 [ iieiieciscinniiins | cevresiiesiienins | ervevinninsnnnns | vvsrinenseinnnes | esvivsnieninnn0 [ [ | e | oo (V1 I 73 1FM.....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036. 04/25/2013| MBS Paydown 0.61951476......... | ccccveerveviverrneernee | wrrereneei280,727 | i 237,727 | i 187,464 | 195,546 | s | 03,348 [ i | 3,346 [ e 237,727 | v | e [V IO 297 1FM.....
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65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036............c... | ovee 05/25/2013| MBS Paydown 0.612036567 ....... | ..ccvvererrrererneenns | covverienns 104,695 | ........... 104,695 | .............82,559 | .ccccoee00in.86,118 | oo | e 2,010 | e [ 2,010 | e | s 104,695 | .ooovvvvvenens | e 0 03/25/2036| 1FM.....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036...........cce. | vooe 06/25/2013| MBS Paydown 0.59871322.... 186,527 el TATHA52 | | el LATHAB2 | i [ i 186,527 | .cvovvevevieens [ e 0 03/25/2036( 1FM.....
65539W AA  0|NMRR 2012-1R A SEQ SSNR FLT 08/47 FB RE...... . [ 12/27/2012 MBS Paydown 0.915643948.. 4,483 273,829 0 . | 08/27/2047| 1FM.....
65539W AA  0|NMRR2012-1R A SEQ SSNR FLT 08/47 FB RE...... |..... 03/27/2013| MBS Paydown 0.882794201 N o v [ 8,725 [ | 8725 [ | | e [ 0 . | 08/27/2047| 1FM.....
65539W AA  0|NMRR 2012-1R A SEQ SSNR FLT 08/47 FBRE...... |..... 04/27/2013| MBS Paydown 0.871726127....... | ccccovrveverirereinnnns | criverirenes 76,702 | oo 76,702 | ..vvereee. 229,663 | ............ 235,641 | oo | e 9,466 276,702 | ..cvovvvrerres [ v [V I 423 |08/27/2047| 1FM.....
65539W AA  0|NMRR 2012-1R A SEQ SSNR FLT 08/47 FBRE...... |..... 05/27/2013| MBS Paydown 0.857788813....... | ccccevevrerrreeerneennns | wvverieens 348,433 | ............ 348,433 | ............ 289,199 | ..oovvrnee 296,727 23,554 | oo | 23,854 | i | s 348,433 | .o [ (VN IO 890 |08/27/2047(1FM.....
65539W AA  0|NMRR 2012-1R A SEQ SSNR FLT 08/47 FB RE...... |..... 06/27/2013| MBS Paydown 0.842353064....... [ ..ccoovverrvrnirerinnns | corvrirninns 385,894 | ............ 385,894 | ..o 320,292 | ..o 328,629 29,658 | ..vvevvriviens | eeeeerni29,658 | oo [ e 103,917 | oo [ (1 I 986 | 08/27/2047| 1FM.....
666807 BB  7|NORTHROP GRUMMAN 3.70 08/01/2014........cccoce. | venee 06/27/2013| Make Whole Call 103.605........... | ccceeeeeeernrerireniene | wovernnes 2,072,100 | ......... 2,000,000 | ......... 1,996,280 | ......... 1,998,942 | ... | e 1,252 [ o | e 1,252 [ v | e 2,000,000 | .cooucreerirenen | e 72,100 08/01/2014| 2FE......
667294 AW 2| NORTHWEST AIRLINE 7.041 04/01/22......c.coovevvvns [ 04/01/2013| Sinking Fund Redemption 100.0. | .....ccvrvvrveneians | covverienns 119,939 | .ooovreneee 119,939 | v 123,129 | oo 122,529 | oo | s [CC10) T IO TC:0) ) T 119,939 | oo | e 04/01/2022| 1FE......
667294 AY 8| NORTHWEST AIR 01 01-B 7.691 04/01/2017........... | ..... 04/01/2013| Sinking Fund Redemption 100.0. | ......ccoeuevrrrerrens | wovrviininne 10,671 | oo 10,671 | covvveris 10,404 | ...ccooonee 10,466 | ...oovvvevrivci | o LS [T IS LI - 10,671 | oo | e 04/01/2017
667294 BE  1|NORTHWEST AIRLINE 7.027 11/01/19....cccovvvmerns [ 05/01/2013| Sinking Fund Redemption 100.0. | ......ccvvrvvereneeans | ceverirnes 207,328 | oo 207,328 | ............ 207,328 | ......... 1,866,046 M) ] e [()] - 207,328 | .ooveerinrins [ 11/01/2019
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24.. 04/15/2013| MBS Paydown 0.328427873 6,322 | oo e [ 0 14,447 | oo | s 05/15/2024
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24.. .| 05/15/2013| MBS Paydown 0.323154137.. 21,093 9,231 | o [ e [ 0 21,095 05/15/2024
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24.. 06/15/2013| MBS Paydown 0.319607546 . 14,185 86,208 | oo [ e [ 0 14,186 | oo | e 05/15/2024
67089B AA 6| OHAIN 2011-1A A CLO FLT 4/20/2021........covvvrrvvre | veree 04/20/2013| MBS Paydown 0.0..........ccevvrvvere [ worermmrrermnineirennnes | v 14,195,000 | ....... 14,195,000 | ....... 14,197,890 | ....... 14,352,349 | oo | (156,441) | coovvvvvveriirirens | over (156,441) | covovveevrvrvans | v 14,195,000 | ..oovvvvrrvrirers [ eeres 04/20/2021| 1FE......
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029.........ccomveermurne | e 04/15/2013| Pass-Through LOSS.........c.veveeres | coveeervnernerineinnee | sevrssrisersesiesenens | conseesseeenns 22,759 | oo Y725 151< N TR URURORTOR PPN PO (V1 SUOURORORTORN PRI VPRSPPI PO 04/15/2029| 6FE......
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029.........ccevvrmrvins | s 05/15/2013| Pass-Through LOSS...........evvever | vovevrieerinernneinns | seernneineieesiiesinens | conseisniins 10,507 | covverrirnns 10,413 | oo | e [ e | oo (V1 SSUOUPURRTURTOR UUORPORPIORRTURPUUROIR IVSURPIRTOPTO OO 04/15/2029| 6FE......
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029.........cccovurrmurne | s 06/15/2013| Pass-Through LOSS...........ecvureres | coreeeevmerineninnenee | vevvnvrinerserienenens | coveernenins 12,454 | o 12,342 | oo | s [ e | e (V1 SUOOROOTOSPORN PTOPPORPTORPTORRPOOROTR VPRSPPI OO 04/15/2029| 6FE......
67572B AB 8| OCT7 2004-7A A2L CLO FLT 12/02/2016.......ccccovuver [ vonee 06/02/2013| MBS Paydown 0.0.........cccemevneee | coverermmrimerrneninne | oveenne 4,000,000 | ......... 4,000,000 | ......... 3,620,000 | ......... 3,809,085 222,943 | ..... 222,943 | oo | e 4,000,000 | ..ooomrrrrerrns [ e 0 12/02/2016| 1FE......
677071 AA 0| OHANA MILITARY 5.471 10/01/21......ccoovvviivirrirnnns [ v 04/01/2013| Sinking Fund Redemption 100.0. | ......c.ccoeevevrerernes | veerrnern 190,000 | ...........190,000 | ...e00.er 189,060 | vvvrren 189,759 | oo | eevvvireneee87 [ | verrreiiiencene87 i [ e 190,000 | .cooovevvvvrirnns [ erree 0 10/01/2021| 1FE......
677071 AF 9| OHANA MILITARY 5.675 10/01/2026..........ccoccruvernee | o 04/01/2013| Sinking Fund Redemption 100.0. | .... 68,456 | ...ovovrerren [ 0 10/01/2026| 1FE......
677071 AM 4| OHANA MILITARY 5.462 10/01/2026. .| 04/01/2013| Sinking Fund Redemption 100.0. 46,222 0 10/01/2026| 1FE......
68234K AC 4| ONCURE MEDICAL 11.75 05/15/17 06/06/2013| IMPERIAL CAPITAL........ccocvvnec. revnneenneenssnineniens | oo 1,237,500 | ........3,000,000 | .........2,947,830 | ......... 1,462,500 | .oooiiocrirnriins [ e |0 e | s 1,462,500 | ...ocooverernnne ...(225,000) | ...(225,000) | .....176,250 |05/15/2017|5Z........
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... |..... 04/25/2013| MBS Paydown 0.20057783......... 80,662 | ..oocvvvrrerins [ e 0 | oo 147 {07/25/2035| 1FM.....
68383N BN 2 [OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... | ..... 05/25/2013| MBS Paydown 0.196321979....... | cccovvrenrriverrerrnns | vvrerenenn 102,140 | 102,140 | oo 78,520 | 80,109 | s | e 11,989 [ | e 11,989 [ [ e 102,140 | .oooovvvvrees [ e [V I 236 |07/25/2035( 1FM.....
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... |..... 06/25/2013| MBS Paydown 0.19335481......... 71,212 | e [ s (V1 I 194 | 07/25/2035| 1FM.....
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035.............ccc.. | ... 04/25/2013| MBS Paydown 0.22166182......... 40,252 | oo | e (01 IO 56 |12/25/2035| 1FM.....
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035..........cccocce. | e 05/25/2013| MBS Paydown 0.216282342....... 78,675 | covvererreis [ s [V I 138 | 12/25/2035| 1FM.....
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035.........ccccoeves | e 06/25/2013| MBS Paydown 0.21452333......... 25,726 | cooovererrei [ 0 | s 53 [12/25/2035| 1FM.....
68403B AB 1| OOMLT 2007-FXD2 2A1 SEQ SSNR 5.9 03/2037..... | ..... 06/25/2013| MBS Paydown 0.10035845......... [ cccovvrvervrrnrererinnns | crvrirrinns 101,200 | oo 101,200 | .oovoenee 101,390 125 |..... (VLT [T I 101,200 | .ovvvvvevienns [ oo (1 I 357 | 03/25/2037| 1FE......
70069F HT  7|PPSI2005-WHQ2 A2D SEQ FLT 05/25/35 FB.......... | ..... 04/25/2013| MBS Paydown 0.07278477......... [ cceevverermrneerervens | e 2,123,892 | ......... 2,123,892 | ..... 2,003,096 69,795 |..... 69,795 | oo | e 2,123,892 | .coovvrrviinnens [ e (V1 I 3,787 |05/25/2035( 1FM.....
70069F HT  7|PPSI 2005-WHQ2 A2D SEQ FLT 05/25/35 FB. .| 05/25/2013| MBS Paydown 0.061162223.. 1,162,255 ..1,162,255 1,096,151 76,056 | | s 54,272 | v | v 54,272 1,162,255 0 2,637 |05/25/2035| 1FM.....
70069F HT  7|PPSI2005-WHQ2 A2D SEQ FLT 05/25/35 FB.......... | ..... 06/25/2013| MBS Paydown 0.05041892.... 1,074,330 | ......... 1,074,330 1,013,228 | ......... 1,087,088 [ ...coovvrvrivene | e 79,200 | .ooovvineiecinns [ e 79,200 1,074,330 [ .ooovvvererrns | e 0 2,875 |05/25/2035| 1FM.....
70338C 10 9|PATRONS' 04-1A 6.673 11/4/2019.....ccvvvvvevrernerirnees | cener 03/04/2013| Sinking Fund Redemption 100.0. | .....ccvuevvereneeans | cvvvereenns 140,094 | ............ 140,094 | ....cco..ce. 140,094 | ..ccovvnnee 140,094 | ..o [ | e (V1 PRI ISP 140,094 | .o | e 0 2,337 | 11/04/2019| 3AM.....
708130 AB  5|JC PENNEY CORP 5.7502/15/2018.........ccovmvermrers | veree 04/09/2013| UBS WARBURG........covvvrernirens [ overerrnrisissineiinnns | erverens 1,730,000 | ......... 2,000,000 | ......... 1,829,320 | ......... 1,877,903 | oo [ s 5,827 [ .ovvvrverivnins | e 5,827 [ oo | v 1,878,549 | ...oovvvririnne ..(148,549) | ...(148,549) | ...... 75,708 | 02/15/2018| 5FE......
73316P JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036...........cconees | vonee 04/25/2013| MBS Paydown 0.400010297....... | ccccveeveeemerrnerirnne | cerneerseenns 20,576 | .ovvvrrrne 20,576 | cooerernens 20,576 | .ovvrrrenne 19,312 [ e | cevererinn ((7215) 1 TN IS ((Z15) ) I—— PIVY(< T I O 0 | v 334 |01/25/2036| 1FM.....
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73316P JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036.. e 05/25/2013| MBS Paydown 0.398325002 8,285 S 0 01/25/2036( 1FM.....
73316P  JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036............ccoe0. | veuce 06/25/2013| MBS Paydown 0.39250450 28,614 | .oovvreereenr | o 0 01/25/2036( 1FM.....
73316Q AB  4|POPLR 2006-D A2 SEQ FLT 11/25/2046... e 04/25/2013| MBS Paydown 0.698872729 ...65,999 | .. ....65, . , 043 | oo | e 346 | 65,999 e 0 11/25/2046| 1FM.....
73316Q AB  4|POPLR 2006-D A2 SEQ FLT 11/25/2046...........ccccc0. | .on. 05/25/2013| MBS Paydown 0.682107762....... | cccoveernerrerineians | coeerienns 114,002 | ...occveeee 114,002 | .o 107,019 | it 107,169 [ oo | e 1,520 | s [ v 1,520 [ oo | e 114,002 IO 0 11/25/2046| 1FM.....
73316Q AB  4|POPLR 2006-D A2 SEQ FLT 11/25/2046............cccco. | o.e. 06/25/2013| MBS Paydown 0.658690504....... | .....coovverererenrenns | wrverienns 159,237 | coovvveenee 159,237 | ........... 149,484 | ............149,693 | .....cccccouvrnens 616 [ oo | e 4,616 | oo | s 159,237 OO [V I 241 11/25/2046( 1FM.....
743674 AR 4|PROTECTIVE LIFE 4.30 06/01/2013.......cccvuvereemrens [ o 06/01/2013| Maturity 100.0.........ccouverererrerrnes | rerrmerrrenseeerseniens | eveens 11,970,000 | ....... 11,970,000 | .......11,469,874 | .......11,974,253 | ...cocoovvrrrvirn O K) | ST IS (10,633) [ .ovvvrevervrrns | v 11,970,000 v | 0 [ 257,355 |06/01/2013| 2FE......
747262 AC  7|QVC INC 7.125 04/15/2017 e 04/17/2013| Call 103.563.........covorervrirererins [OOSR IO 1,035,630 | ......... 1,000,000 | .........1,000,000 | .........1,000,000 | ....cccermrrrmrrrre | crrrmrrmrirrrrans [ s 0 1,000,000 | ..oovrvvirvrnes | e 35,630 | ...... 35,630 | ...... 36,021 | 04/15/2017| 2FE......
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046.... cee | e 04/25/2013| MBS Paydown 0.556364247 . 188,964 | ............ 188,964 | .. 174, . DATAT39 [ V267 | oo e | ...188,964 IO [V IO 181 | 08/25/2046| 1FM.....
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046...........cc.c.. | vence 05/25/2013| MBS Paydown 0.544896937....... | ..cccovvenererineians | coreerienes 210,196 | .ccoovvven. 210,196 | ..ooocveneee 194,168 | ...ccovoev 194,372 | oo | s 3,655 | oo [ e 3,655 | o | e 210,196 IO 0 | oo 274 |08/25/2046( 1FM.....
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ | veece 06/25/2013| MBS Paydown 0.536222323....... | .ccccovrvrereerenrinns | crvverienns 159,006 | ....covuue 159,006 | ....cvvveee 146,881 | ..ovvvenee 147,036 | oo | e 1,445 | e | e 1445 | s | v 159,006 OO [V I 254 |08/25/2046( 1FM.....
74924N  AB  3|RASC 2007-KS4 A2 SEQ FLT 05/25/2037.......c.cccceve [ vene 04/25/2013| MBS Paydown 0.807879262....... [ ..ccccoverevrvrrerinns | crvnren 130,420 | o 130,420 | coovvreneee 125,367 | covvrvrnes 125,346 504 |..... 10 ORI IS 130,420 OO (V1 IOV 82 |05/25/2037|1Z........
74924N  AB 3 |RASC 2007-KS4 A2 SEQ FLT 05/25/2037. B 05/25/2013| MBS Paydown 0.785654204....... [ ...ccoovevrvrvererinne | crrvrenrn 105,569 | oo 105,569 ...105,569 IO I 0 05/25/2037(1Z........
74924N  AB  3|RASC 2007-KS4 A2 SEQ FLT 05/25/2037.........cccceee | vere 06/25/2013| MBS Paydown 0.74914577 173,415 173,415 0 05/25/2037
74924S AB  2|RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB. IO I 04/25/2013| MBS Paydown 0.32232867 855,921 . . . | e ...855,921 IO 0 01/25/2037
74924S AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB......ccccco. | cerue 05/25/2013| MBS Paydown 0.307530821....... | cccovrveerirerinrinns | crverinas 494,500 | ..o 494,500 | ............ 438,368 | ........... 467,998 | ..o | e 13,730 | oo | s 13,730 | oo | s 494,500 IO I 0 01/25/2037
749245 AB 2| RASC 2007-KS1 A2 SEQ FLT 1/25/2037 FB............. | v..c. 06/25/2013| MBS Paydown 0.286212739....... | cccceovrvrrerrerenennns | cvvverienns 712,386 | cocoooveene 712,386 | ..coovnees 631,521 | oo 674,207 23,327 |..... 23,327 | oo | v 712,386 OO 0 01/25/2037
74924V AB  5|RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36........... | c.... 06/25/2013| MBS Paydown 0.14985617......... [ cecreevrervenrrrerinins | vrvveererinns 94,257 | coovvrerrns 94,257 | v 90,958 | ..ovovrrnes 90,958 221 |..... 221 |, . 94,257 IO 0 11/25/2036| 1Z........
74924Y AB  9|RASC 2007-KS3 Al2 SEQ STP 04/25/2037... e 04/25/2013| MBS Paydown 0.634100305 201,822 201,822 v | 0 04/25/2037| 1FM.....
74924Y AB  9|RASC 2007-KS3 Al2 SEQ STP 04/25/2037........ccccoe. | curne 05/25/2013| MBS Paydown 0.61353304 ..205,673 205,673 0 04/25/2037| 1FM.....
74924Y AB 9| RASC 2007-KS3 Al2 SEQ STP 04/25/2037... e | e 06/25/2013| MBS Paydown 0.587076217 e 264,568 264,568 IO I 0 04/25/2037| 1FM.....
74927B  AK  6|RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... | ..... 04/26/2013| MBS Paydown 0.5741736........... ,968 | i 16,968 16,968 S 0 09/26/2037| 3FM.....
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... | ..... 05/26/2013| MBS Paydown 0.573905691....... | ..ccocveerviververinns | verireriinicennn536 | i, 536 | coverivrrerenBT8 | i BBT | v | e 2) | e | e 2) s [ o536 | e [ 0 09/26/2037| 3FM.....
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... | ..... 06/26/2013| MBS Paydown 0.565235372 341 | 17,341 | oo 18,706 | 18,354 | e | e (TAT) s e (TA1) | i | vl 17,381 | | e 0 09/26/2037| 3FM.....
74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ... 04/26/2013| MBS Paydown 0.49520866 450,540 | ........... 447,739 | ... 448,095 | oo | D22 [ [ 522 i | 450,540 | | 0 10/26/2037| 1FM.....
749270 BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | ... 05/26/2013| MBS Paydown 0.480275689 e 495,230 . . . I 0 10/26/2037| 1FM.....
749270 BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | .. 06/26/2013| MBS Paydown 0.463616294....... | ..ccovvvrreverererneenns | crrverireens 552,484 | ........... 552,484 | ........... 549,049 | ........... 549,486 894 |..... . 552,484 v | e 0 10/26/2037| 1FM.....
749280 AU  9|RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 04/26/2013| MBS Paydown 0.209905182....... [ ..ccovvrerermnmererinnes | covrireenns 135319 | oo 135319 | v 137,349 | oo 135,866 | ..oovvvererirciins | e (533) | cevvreerrrinnine | ererererneeens(533) | o | s 135,319 IO 0 06/26/2037| 1FM.....
74928D AU 9 |RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 05/26/2013| MBS Paydown 0.193170046....... | ..ccovvvvrerererenennns | crvverirenes 242,559 | ............ 242,559 | ........... 246,197 | ..o 243,539 | .ovvvvcrreiiens | e (1,459) [ oo | e (1,489 [ [ e 242,559 OO 0 06/26/2037| 1FM.....
74928D AU  9[RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 06/26/2013| MBS Paydown 0.173114973 ..295,038 291,853 | e | e (1,774) | o 290,678 IO 0 06/26/2037| 1FM.....
749280 AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ | ... 11/26/2012| Pass-Through LOSS.........ccccrvvereres | coverrmrrrernnnerinnnns [ wovvrerinnnnrnnnennns | eoveneneneed(10,017) [ eoeviiieiees(8,521) [ [ [ [ [ [ | | [ 0 06/01/2037| 1FM.....
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037. JO 04/26/2013| Pass-Through Loss.... . B [T IO [(:15) ) I 14,715 S 0 06/26/2037| 1FM.....
749280 AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ | ..... 04/30/2013| BOOk Valug AQJUSMENL..........cvv. | coverrrernrireniierinee | ceirrrrinneiseiiiesienes [ ceneeineissssinsieenes | evereesessssssnsinnsens | cevneens 3,321,251 | oo [ e [ (V1 I (34,102) IO (V1 I 06/26/2037| 1FM.....
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ | ... 05/26/2013| Pass-Through LOSS...........ecvereres | covveeernerineninnenee | sevvnneinerinerienennens | covveesnenins 10,510 | vovvorvrnnns A750 | oo | e [ s (134) | oo | s (K7 I— . 10,510 v | e 0 | v 24 106/26/2037| 1FM.....
749280 AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ | ... 05/31/2013| BoOk Valug AQJUSIMENL..........covv. | covermrrenrirnrrierines | ceernerineineiiieninees [ cenenineesnesiisnnnenes | eveeeseenensnnsinens | eerneeenn3,821,251 | i [ e [ e (V1 I 8,877 OO (V1 IR 06/26/2037| 1FM.....
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036... .| 04/26/2013| Pass-Through Loss. B | 6 1,767 IO I 0 03/26/2036| 1FM.....
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/203 .1 04/30/2013| Book Value AdJUSIMENL..........c.cc. | coveerrrnerrerineines | revrenriserneniineenens | cevneesenisnsinenenes [ eovernnenssnnnsinenns | eeeneenn 5,493,495 | s | e [ 0 6,848 0 . | 03/26/2036] 1FM.....
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74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036........... | ..... 05/31/2013| Book Value Adjustment 0 (8,615) | cvvrevrrerrrei [ s (V1 I 03/26/2036( 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... |..... 04/26/2013| MBS Paydown 0.12613404 ..388,496 ....(3,904) 388,496 | ...cooovvrinrins | e 0 03/26/2036( 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 05/26/2013| MBS Paydown 0.117622591 158,917 , e 1,093) | oo | s 158,917 | ovovvveereens [ e 0 03/26/2036| 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... | ..... 06/26/2013| MBS Paydown 0.111302603 118,001 | cveveenee 120,361 | oo 118,529 | oo | v (662) [ ..cvrevererererie [ errrirerreeene(662) | v | e 118,001 | oo [ e 0 03/26/2036( 1FM.....
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039...... | ..... 04/16/2013| MBS Paydown 0.96431852......... 282,486 | ........... 285,179 | .ovvvene 283,638 | ..o [ v (1,899) [ oo 282,486 | ...ccoovvrvies | e 0 09/16/2039| 1FE......
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039...... | ..... 05/16/2013| MBS Paydown 0.953307529 198,198 | ......cc..c. 200,087 | ..cooverene 199,006 | .coouvveerrerine | v (1,325) [ oo | evereeeene(1,325) [ e | i 198,198 | ..ooovvevereens [ e 0 09/16/2039| 1FE......
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039...... | ..... 06/16/2013| MBS Paydown 0.945978 131,932 | e 133,189 | i 132,469 | s [ e (879) | e [ e (879) | e | e 131,932 | i [ e 0 09/16/2039| 1FE......
74928R  AA  2|RBSSP 2009-10 1A1 RR SEQ SSNR CSTR 8/35...... | ..... 04/26/2013| MBS Paydown 0.475876288 415,096 6,942 | v | 8,982 | e | 815,096 | s [ 0 08/26/2035| 1FM.....
74928R  AA  2|RBSSP 2009-10 1A1 RR SEQ SSNR CSTR 8/35...... | ..... 05/26/2013| MBS Paydown 0.438952504 687,336 | ....oo.....d 649,533 | .......c...d 667,772 | .o | e 15,286 | .coovvvvrveirerns | e 15,286 | o [ v 687,336 [ ..coovvreriires | e 0 08/26/2035( 1FM.....
74928R  AA 2 |RBSSP 2009-10 1A1 RR SEQ SSNR CSTR 8/35...... | ..... 06/26/2013| MBS Paydown 0.41280037......... 486,822 | ............ 460,047 | ............ 472,965 | ..o | e 10,281 | oo [ e 10,281 | [ s 486,822 | ..oovvvvrerres | e 0 08/26/2035| 1FM.....
74928R AE 4 |RBSSP 2009-10 3A1 RR SEQ SSNR CSTR 12/35.... | ..... 04/26/2013| MBS Paydown 0.92272895......... 311,608 | ..covonen 274,215 | ... 279,817 | e | e 30,985 | .o | eeeernn30,985 | s [ e 311,608 | ..ovovriicins [ 0 12/26/2035| 1FM.....
74928R  AE 4 |RBSSP 2009-10 3A1 RR SEQ SSNR CSTR 12/35.... | ..... 05/26/2013| MBS Paydown 0.889173356 339,583 339,583 | ..oovreriienins | e 0 12/26/2035| 1FM.....
74928R  AE 4 |RBSSP 2009-10 3A1 RR SEQ SSNR CSTR 12/35.... | ..... 06/26/2013| MBS Paydown 0.87018328 ..192,180 192,180 0 12/26/2035| 1FM.....
74928T AB  6|RBSSP 2009-11 1A2 MEZ 5.528 6/26/2034............... | ..... 04/26/2013| MBS Paydown 0.765498763 603,905 ...603,905 | ..o | e 0 06/26/2034| 1FM.....
749287 AB  6|RBSSP 2009-11 1A2 MEZ 5.528 6/26/2034............... | ... 05/26/2013| MBS Paydown 0.725540225....... [ ..ccovvvervrnmrerinnes | crvrinrinns 127,571 | v 127,571 | v 123,106 | .ovvvrnnee 125,028 | .coovvvevrrerinns | v 2,408 | oo | e 2,408 | ..o | e 127,571 | oo [ 0 06/26/2034( 1FM.....
74928T AB  6|RBSSP 2009-11 1A2 MEZ 5.528 6/26/2034............... | ..... 06/26/2013| MBS Paydown 0.665951179....... | cccevevrerrrereneennns | wrvverienns 190,243 | ...ccvoeeee 190,243 | oo 183,584 | ..ccvvvne 186,451 | ovovveererns | e KX A TR 3,637 | e | s 190,243 | oo | e 0 06/26/2034| 1FM.....
749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 04/26/2013| MBS Paydown 0.772411258....... [ .ccoeevrervernrinerinins | vrvveereniens 83,280 | .o 83,280 | coveviires 80,781 | vvvrrnee 81,342 984 |..... 984 [ .o 83,280 | ..o [ e 0 08/25/2036| 1FM.....
749280 AL  1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 05/26/2013| MBS Paydown 0.750300839....... [ ..cccccovurevrrrrerinne | crerennn 186,236 | ... 186,236 | ............180,649 | ........... 181,902 | oo | e 2,960 | oo | e 2,960 | .o | s 186,236 | ..vovvrvverirnns [ eenee 0 08/25/2036| 1FM.....
749280 AL  1[RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 06/26/2013| MBS Paydown 0.74993229 ) 3,104 0 08/25/2036( 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 04/26/2013| MBS Paydown 0.357846368....... | ...ccocovvrveveriverrene | cevrrennnn60,843 | 60,843 | oo 58,713 | 059,051 | s | v 2,072 | oo 60,843 | ..ooieiiie [ 0 10/25/2036| 1FM.....
749280 AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 05/26/2013| MBS Paydown 0.349478813 917 |..... 55,218 | oo [ e 0 10/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 06/26/2013| MBS Paydown 0.343853211........ [ .ceeevrvrvernrrnerinins | cevveereniens 37,123 | e 37123 | s 35,824 | .ooooonnen. 36,030 448 | ... 37,123 | [ e 0 10/25/2036| 1FM.....
749280 AW 7 |RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36...... | ..... 04/26/2013| MBS Paydown 0.529933137....... | ccccevrvrerererernrenns | crvverirenns 133,266 | ...ccvoeeee 133,266 | ...oocvevee 131,607 | coovrrrne 131,620 | oo | e 1,056 [ .ooceenrrveriens | e 1,056 [ .oovvererivrins | e 133,266 | ..ooovverviiens | e 0 06/25/2036| 2FM.....
749280 AW 7 [RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36...... | ..... 05/26/2013| MBS Paydown 0.52737628 28,579 | 28273 | 28275 | i | i LT [T IS 13 24579 | .o | e 0 06/25/2036| 2FM.....
749280 AW 7 |RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36...... | ..... 06/26/2013| MBS Paydown 0.519944856 234 ... 234 71,438 | o [ e 0 06/25/2036| 2FM.....
749280 AX  5|RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... | ..... 03/31/2013| BOOk Valug AQJUSIMENL.........cocvvs | coveercreanrrierieririee | ceerreiserinerieninees [ cerenissessssnssinenes | eveesnessnesnsssnessns | oeessessesssseessnssns | sossnesssessneess | evsnessnssnensnne | e (V1 SUUORORORTOR PO RTORTORTORROOOTR IVPURRIRRPRRTO PO (V1 IR 06/25/2036| 4FM......
749280 AX 5|RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... | ..... 04/26/2013| Pass-Through LOSS........ccevveeres | covereeemrinernneines | seernneiseiseseiesinens | conseersenenns 51,445 | ..ocooonee. 22,346 | ..oovverriiieens (2,331) [ e | e (2,331) [ e 51,445 | oo [ e (V1 I 988 |06/25/2036(4FM.....
749280 AX  5|RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... | ..... 04/30/2013| Book Value AdJUSIMENL...........cov. | covverrreerrrnerienirnee | cevrreinsinerineninees [ ceerieenessssnnenes | e | coveeens 1,940,480 [ ...cooovvvverreres | e [ e (VI PRSI ISR (102,678) | .ceovvverrerens | e (V1 IR 06/25/2036| 4FM......
749280 AX 5|RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... | ..... 05/26/2013| Pass-Through Loss 10,604 | .oooovvercens | e 0 06/25/2036| 4FM......
749280 AX  5[RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... | ..... 05/31/2013| Book Value Adjustment.. 37,912 0 06/25/2036| 4FM......
749280 AX  5|RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... | ..... 06/26/2013| Pass-Through Loss, 37,262 | oo [ e 0 06/25/2036| 4FM......
749280 AX  5|RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... | ..... 06/30/2013| BOOk Valug AQJUSMENL..........ccvv. | coverrierniireniieeinee | ceereriinnieeiiiesieees [ censeiseissssinsienses | evereesesssssnsiseniens | cevneens 1,940,480 [ ...coovvvvereen | cevrrriieiienins [ e (V1 I (34,548) | ..o [ (V1 I 06/25/2036| 4FM.....
74928X BB  6|RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE........c.ccovve. [ vonee 04/26/2013| Pass-Through LOSS...........cuvuerer | vorererieemnerneriene | ceeneesnnnisesnenienes | vevineenns 100,367 | cvvovvvrreene 60,220 | ..oovevrricrirerirens 455 | ... 455 | s | e 100,367 | .ovovuevrncrinnne ..(100,367) | ...(100,367) | ........ 1,794 |01/26/2036| 1FM.....
74928X BB  6|RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE........c.ccocen. [ vonee 04/30/2013| BOOk Valug AQJUSIMENL..........cvv. | coverrrrereernerierinee | seirneeinriseniesinees [ cenesineessesissinenes | evesseeessessnsisneenns | ceveeens 7,542,859 | oo [ e [ e (VI PRI ISR (RETRE) ) [ 187,049 |..... 187,049 | .o 01/26/2036| 1FM.....
74928X BB  6|RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE......ccccerss | veree 05/26/2013| Pass-Through Loss 645 | ... 645 [ oo | e 114,025 | .o ..(114,025) | ...(114,025) | ........ 2,545 |01/26/2036| 1FM.....
74928X BB  6|RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.......c.ccoovn. | vonee 05/31/2013| Book Value AdJUSIMENL..........ccov. | covermerenrrnerierinee | ceernerinerneriieninees | ceneniseinenssnssnenes | eovernseenennnsenens | cennneens [5942,859 | oo | e [ 0 (27,884) 28,292 28,292 01/26/2036| 1FM.....
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74928X BB  6|RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE........c.ccovvv. [ o 06/26/2013| Pass-Through Loss 17,918 10,751 124 | ... 124 | e | e 17,918 | | (17,918) | ..... (17,918) ... 01/26/2036| 1FM.....
74928X BB  6|RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE......ccccceres | verne 06/30/2013| BoOk Valug AQJUSIMENL...........cov. | coverrremrireeiierines | ceernneinneieniiineinnes [ censeiseessssiinsiennes | eoveeseessnnnsinnns | evvneeens ;42,859 | v [ e [ e 0 (17,361) | . 16,969 | ......16,969 01/26/2036( 1FM.....
74930A BA  4|RBSCF 2010-RR4 JP7B SUB SSUP 5.40 1/49.. 06/16/2013| MBS Paydown 0.999999985 0 .0 (O I 0 741 | ... 5 I TR I (01 IO P 0 01/16/2049| 1FE......
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 04/26/2013| MBS Paydown 0.67341259......... [ .cccovvvervvrvererinn | covvreen 244,745 | i 244745 | ... 235,567 | c.ovrerne 231,411 573 |..... Y4 T [T IS 244745 | oo [ 0 05/26/2036( 1FM.....
74930V AA 9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 05/26/2013| MBS Paydown 0.657900821....... | .ccovvvevrrevirverrene | wovreennnn 232,841 | i, 232,841 | .o 224,109 | ...coovoeee 220,155 988 |..... 988 [ .o 232,841 | oo [ 0 05/26/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 06/26/2013| MBS Paydown 0.643728239....... [ .cccooovervvrvrrerinns | crvereern212,739 | i 212,739 | oo 204,761 | covvvrne 201,149 | oo | e 1,243 | e | e 1,243 [ s | v VAV K I 0 05/26/2036| 1FM.....
74930X AX 5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE... |..... 04/27/2013| MBS Paydown 0.721506689....... [ ..cccorvrrrvvrrerinne | crrvrerrnn 242,679 | o 242,679 358 | ... 358 |.. 242,679 | i [ 0 12/27/2035| 1FM.....
74930X AX  5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE... | ..... 05/27/2013| MBS Paydown 0.710885912....... [ .cccovvvervvrvrrerinns | crveren 159,246 | i 159,246 | .. 315 |..... 315 |.. 159,246 | oo | s 0 12/27/2035| 1FM.....
74930X AX 5|RBSSP2012-1 5A1 SEQ SSNR CSTR 12/2035RE... | ..... 06/27/2013| MBS Paydown 0.698581422....... [ ..ccooevevvvrvererinns | crvnreen 184,491 | i 184,491 | ..o 179,418 | oo 179,581 504 |..... 504 | .o | e 184,491 | .o [ e 0 12/27/2035| 1FM.....
74931 AC  1|RBSSP 2012-3 2A1 SEQ SSNR FLT 2/26/36 RE...... |..... 04/26/2013| MBS Paydown 0.7828793009....... | ccccouvvvvrrrververirene | wvreennn. 169,682 | oo, 169,682 | ............ 154,411 | v 156,646 | ..o | e 2,041 | oo | e 2,041 | e | s 169,682 | ..oovvvvvrenns [ 0 02/26/2036| 1FM.....
74931 AC  1|RBSSP 2012-32A1 SEQ SSNRFLT 2/26/36 RE...... |..... 05/26/2013| MBS Paydown 0.763437351....... [ .cccovvvervcrnrrerinn | cverennn 344,364 | i 344,364 | ........... 313,371 | oo 317,908 | .o | e 4,908 | .o | e 4,908 | oo | s 344,364 | ..o [ 0 02/26/2036| 1FM.....
74931 AC  1|RBSSP 2012-32A1 SEQ SSNR FLT 2/26/36 RE...... |..... 06/26/2013| MBS Paydown 0.730140649....... | ..cccovvvrcniriverirens | woerrennn.589,765 | oo, 589,765 26,191 |..... 26,191 589,765 | ..cvvvvervrrrers [ s 0 02/26/2036( 1FM.....
74931IN AA  6|RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE........... | ..... 04/26/2013| MBS Paydown 0.82989377 ..120,618 ...120,618 0 11/26/2036| 1FM.....
74931IN AA 6 [RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE........... | ..... 05/26/2013| MBS Paydown 0.813696291 ...87,784 87,784 | ..o | e 0 11/26/2036| 1FM.....
74931IN AA 6 |RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE........... | ..... 06/26/2013| MBS Paydown 0.796990304....... [ .ccrvvrvrerrernrrnerinnns | vrvvvererinns 90,540 | covvrrerrnes 90,540 90,540 | vvovvverrvrirenn [ s 0 11/26/2036| 1FM.....
74931IN  AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE........... | ..... 04/26/2013| MBS Paydown 0.623647371........ | cccvevevrerrreeeneennns | crrverirenns 432,957 | oo 432,957 | .o 432,416 | ..o 429,709 665 |..... (51¢ 1530 PR RO 432,957 | .o [ 0 08/26/2036| 5FM......
74931IN  AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE........... | ..... 05/26/2013| MBS Paydown 0.601677294....... | .cccovvvnrvinnirneians | cereerines 290,991 | oo 290,991 | .ovverenee 290,628 | ............ 288,809 | ..o | e (P25 TN SO (VLX) ) - 290,991 [ oo [ 0 08/26/2036| 5FM......
74931IN AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE........... | ..... 06/26/2013| MBS Paydown 0.566130193 470,818 LAT0,818 | ... 470,229 | ....covvne 467,286 847 |..... BAT [ v | e 470,818 | ..o [ 0 08/26/2036| 5FM......
749357 AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 04/15/2013| MBS Paydown 0.92920556 826 826 0)] ... (0) 826 0 11/15/2044| 2AM.....
74935T AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 05/15/2013| MBS Paydown 0.929012697 964 | ........ 964 (0)].er 0)]. 964 | .o [ 0 11/15/2044| 2AM.....
74935T AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 06/15/2013| MBS Paydown 0.928845763....... | .c.oveerervnerneriens 835 [ v 835 835 | ... 834 687 |..... (5127 0 835 [ v [ 0 11/15/2044| 2AM.....
74951P  DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037........ccccovvveens [ vonee 04/10/2013| MBS Paydown 0.682726902....... | ..ccoevvererrnrrerinnes | wrvnreeenn 120,902 | 11ir000120,902 | oviei00n53,595 | oo dB,475 | e | e Q1) | s [ i Q1) | i | v 120,902 | .o [ e 0 03/10/2037 | 4FM.....
74951P DQ 8| RESIF 2005-A B3 SEQ FLT 03/10/2037........ccccvvrevee | voree 05/10/2013| MBS Paydown 0.676967514....... | .cccovverververrenernee | vvrerenenn 130,813 | i 130,813 [ 157,989 | 050,285 | s | evvreernenn(232) [ o | (232 [ o [ v 130,813 | oo [ 0 03/10/2037| 4FM.....
74951P DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037......c.cccoveererer | coree 06/10/2013| MBS Paydown 0.669631739....... [ ..ccoevverrvrvererinns | crrrreeen 166,617 | i 166,617 | i 73,8671 | o 84,048 | i | 027,367 | s | e 27,367 | i | v 166,617 | oo | e 0 03/10/2037| 4FM.....
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | v.ec. 04/25/2013| MBS Paydown 0.398562134 08/25/2036| 1FM.....
749574 AC  3|RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | ... 04/25/2013| Pass-Through LOSS...........cccevenn. 08/25/2036| 1FM.....
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36..........cc0.. | .. 04/30/2013| Book Value Adjustment............... 08/25/2036| 1FM.....
749574 AC  3|RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | ... 05/25/2013| MBS Paydown 0.393747313 08/25/2036| 1FM.....
749574 AC  3|RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36..........c.c.. | ... 05/25/2013| Pass-Through Loss 08/25/2036| 1FM.....
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | ... 05/31/2013| Book Value Adjustment.. 08/25/2036| 1FM.....
749574 AC  3|RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | ... 06/25/2013| MBS Paydown 0.390206232 08/25/2036| 1FM.....
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36..........c00c. | . 06/25/2013| Pass-Through LoSS...........cc.ceern. 08/25/2036| 1FM.....
749574 AC  3|RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | ..... 06/30/2013| Book Value Adjustment............... 08/25/2036| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 04/25/2013| Pass-Through LOSS...........cccceenne 02/25/2037| 1FM.....
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 04/30/2013| Book Value Adjustment 02/25/2037| 1FM.....
74958W AC 0| RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 05/25/2013| MBS Paydown 0.34061515 02/25/2037| 1FM.....
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74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 05/25/2013| Pass-Through LOSS........ccucvereres | corremeerneninseinneisans | sevesernneriesenesnnnee | eeenseesssenn 6,072 | coovrrerinn 3,218 | e | cereerenineis [ e | e (VI OO IR 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 05/31/2013| Book Value AQIUSIMENL..........coe. [ orerrrnrrinrniierienes [ e | e | e | o BA1,2T4 | oo [ [ | e [ | e 8,983 . [ 02/25/2037{ 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37.. .| 06/25/2013| MBS Paydown 0.34018554 669 1,471 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37 06/25/2013| Pass-Through LOSS..........cccveeeves | vevernererneinenineeinnes | eevmrnnnninernennnees | e 594 | B4 | i | e [ e [ | oevveerisennen0 v | e, 1,536 02/25/2037| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ... 06/30/2013| Book Value AdJUSIMENL...........cce. | covveeerreerierinrinns | crvierrinerirerineeiens | ceeneeinesssssesienes | e | oo B41,274 | .o | e [ e (V1 PRSI IO (1,594) 02/25/2037| 1FM.....
74966U AE O |RPIFINANCE TRUST TL L+275 5/09/2018.........ccoceo | cever 05/23/2013| Paydown 100.0.......ccuevvrerereeins | vorerneereeinsesneninne | cerneerneenns 39,696 | ..ooovrnnen 39,696 | ..oovvrneens 38,307 | v 38,588 | ..oererrereeiine | e 1,259 [ e | e 1,259 [ .o . 39,696 05/09/2018| 2FE......
75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccorns | ceree 04/25/2013| MBS Paydown 0.689229479....... [ .cccovrvevrvrniererinnes | crvrivrinns 158,748 | .....ccco.u. 158,748 | ...coeoone. 124617 | oo 125,427 | oo | v 1,979 | | v 1,979 | e [ e 158,748 08/25/2036( 1FM.....
75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccocvv. [ vonee 05/25/2013| MBS Paydown 0.675034884....... | .....cocvmerrerenernns | crrverirenes 215,048 | ............ 215,048 | .....c...... 168,813 | .oovvvrne 169,910 | covovvvverrerne | e 3,978 | e | s 3,978 | o | s 215,048 08/25/2036| 1FM.....
75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccocvv. | wonce 06/25/2013| MBS Paydown 0.664892489....... | ....coovrmrrnnrirneinns | coverienns 153,657 | coeovcrennes 153,657 | cooovrrenne 120,621 | coovrvrne 121,405 | oo | e 3,964 | .o [ e 3,964 | .o | s 153,657 08/25/2036| 1FM.....
75406Y AB 3| RASC 2006-KS9 Al2 SEQ FLT 11/25/2036..........cc.c0. | venee 06/25/2013| MBS Paydown 0.175561175....... | ccccovrvnerierenennns | crverienns 570,929 | ............ 570,929 | ..oovvevirrerireriinens [ e 553,087 | ..ovveerievenins | v 2,157 | o [ v 2,157 | oo | s 570,929 11/25/2036| 6FE......
755920 AF 2| ROCS-NSC-1998-1 6.375 05/15/2017......coovververranns [ v 05/15/2013| Paydown 100.0.......cccoevvrerereernne | cerernerrerennnsneniiene | ceneeiineinns 76,607 | ..ovvvvneens 76,607 | ..ovvvrneens 75,999 | oo 76,464 | ..o | e P T T (SR 23 | s . 76,607 05/15/2017| 2FE......
755999 ZA  0|ROC FINANCE TL B LIBOR +700 8/19/2017.......ccc.. | .. 06/20/2013| Paydown 100.0.........cvvvvrverernees [ overernerrennnneriene | ervvreennnn 733,333 | 100 733,333 | il 737,019 | 736,539 | oo | eerereeee(3,351) | o [ ereeeenn(3,351) | o | v 733,333 08/19/2017| 4FE......
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037 . | 04/25/2013 MBS Paydown 0.960474908.. 20,749 09/25/2037| 1FM.....
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037........ccccovve | e 05/25/2013| MBS Paydown 0.958218239 16,005 09/25/2037| 1FM.....
75971F AY  9|RAMC 2007-3W AF6 SEQ STP 9/25/2037.......ccccouvv | vevee 06/25/2013| MBS Paydown 0.955188519....... 21,000 09/25/2037| 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36..........ccovvvurevrnes | vevee 04/25/2013| MBS Paydown 0.33607616......... 46,499 S 0 | v 736 |02/25/2036(4FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36.........ccoovvvrmrirans [ v 05/25/2013| MBS Paydown 0.330927971....... [ .cccovrverevrnenerinne | errnreeeeen 190,711 | i 190,711 | i 176,560 | o 183,342 | e | v VAT s | v AT | | v 190,711 v | 0 e 3,762 | 02/25/2036| 4FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36..........ccovvvurerunns | vevee 06/25/2013| MBS Paydown 0.325915408....... | .cccovvevrrrerireeernee | vevverenenns 185,687 | 185,687 | i 171,908 | v 178,512 | s | e TATO [ | e TATO [ [ e 185,687 v | (V1 I 4,383 | 02/25/2036| 4FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........ocovvvcnse | o 04/25/2013| MBS Paydown 0.284582399....... 61,711 IO (1 I 1,074 | 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34..........ccoevcrns [ e 04/25/2013| Pass-Through LOSS..........cccvveres | covernereemrrnerinenernee | eeevmmeeesnrnernennnees | eevvervnnnnnns 1,208 | it U127 | s | e [ v [ e (V1 I 322 OO (VN ISP 21 |07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........ccovvvcrss [ 04/30/2013| BoOk Valug AQJUSIMENL..........cvv. | coverrrenrrnenieriiee | ceerneriserneriieninees [ ceneninsennessnnnsnenes | eoveesseenenssnsenenns | seenennseed03,022 | covvorerireniineens [ covveriineeneninnee [ e 0 (22,014) IO 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34 .105/25/2013| MBS Paydown 0.256954374....... | ccccovvvvrvnernnernns | voreeeenn202,311 | 00 202,311 | 188,807 | v 118,856 | oo [ v [ 0 202,556 0 07/25/2034( 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........ccovvvres [ v 05/25/2013| Pass-Through LOSS..........cvuvevees [ corrererinnirnnneiinnes [ revnrrenensseinninns | sernernnnnnsedhy 900 | vvviviienincceh 573 | e | s | evvenneneiininns | veves 0 1,062 IO 0 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........ccovvverss | s 05/31/2013| Book Valug AQJUSMENL..........ccco. | coverrrenrineiierines | ceeneeinseineiiieninees [ ceneniseinssinnsinenes | eoveeenseessesnnsinnes | eeernenensed03,022 | covvoveiverirneinns [ coveeiiesineninee [ o (V1 I . 15,472 IO (V1 I 07/25/2034( 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........ccovvcres [ v 06/25/2013| MBS Paydown 0.250047963....... [ .cccovvvrervrmnrerinnn | vevrereneeend5,929 | 85,929 | coiiiireni82,863 | o 29,711 | i | e | e (V1 T . 46,222 IO I (V1 I 1,198 |07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34..........covvvcres [ v 06/25/2013| Pass-Through LoSS...........ccc...u... 4,621 S (V1 I 153 | 07/25/2034| 1FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32......ccvvvvre | v 04/25/2013| MBS Paydown 0.274665535 2,100 O (V1 I 41 101/25/2032| 1FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32........ocovvee | e 05/25/2013| MBS Paydown 0.273701628 2,892 e | (01 I 71 101/25/2032| 1FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32.......c.ocvvree | e 06/25/2013| MBS Paydown 0.268172918 16,586 IO (V1 IO 490 |01/25/2032( 1FM.....
760985 M7 3| RAMP 2004-RS1 AIBA SEQ STP 01/25/34.........cocces | e 04/25/2013| MBS Paydown 0.516164331 4,081 IO I (V1 I 77 [01/25/2034| 1FM.....
760985 M7 3| RAMP 2004-RS1 AI6A SEQ STP 01/25/34... 05/25/2013| MBS Paydown 0.511347007 10,598 S 0 01/25/2034| 1FM.....
760985 M7 3| RAMP 2004-RS1 AIBA SEQ STP 01/25/34 .106/25/2013| MBS Paydown 0.506258772.. 11,194 0 01/25/2034( 1FM.....
760985 M8  1|RAMP 2004-RS1 AI6B SEQ STP 01/25/2034... 04/25/2013| MBS Paydown 0.51616433.... 928 e | 0 01/25/2034| 1FM.....
760985 M8  1|RAMP 2004-RS1 AI6B SEQ STP 01/25/2034............ | ..... 05/25/2013| MBS Paydown 0.511347006 2,409 OO (V1 IO 56 |01/25/2034| 1FM.....
760985 M8  1|RAMP 2004-RS1 AI6B SEQ STP 01/25/2034............ | ... 06/25/2013| MBS Paydown 0.506258772 2,544 SO (V1 I 71 01/25/2034| 1FM.....
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760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.........cocovvvevre | venee 04/25/2013| MBS Paydown 0.484402061 15,103 | oo [ e 0 04/25/2033| 3FM.....
760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33... 05/25/2013| MBS Paydown 0.483415058 (Y272 IR I 0 04/25/2033| 3FM.....
760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33... .| 06/25/2013| MBS Paydown 0.479390422.. 24,148 0 04/25/2033| 3FM.....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034... 04/25/2013| MBS Paydown 0.717765047 9,496 | .o | s 0 03/25/2034( 1FM.....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034............ | ..... 05/25/2013| MBS Paydown 0.715532851 8,549 | .o | 0 03/25/2034| 1FM.....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034............ | ..... 06/25/2013| MBS Paydown 0.709532913 22,980 | .covvrreriinnins [ o [V I 613 |03/25/2034| 1FM.....
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33..........ccccoves [ vonee 04/25/2013| MBS Paydown 0.671121192....... | cecoovvveriineriverrans | wrnernnnnn 100,785 | ... 100,785 | .. 100,726 | v 100,613 | oo | i3 v | i3 [ [ o 100,785 | .ovovvvvevienns [ e (1 I 1,678 | 06/25/2033| 3FM.....
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33..........cocves | e 05/25/2013| MBS Paydown 0.667992287 21,902 | oo [ [V IO 463 |06/25/2033( 3FM.....
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33..........ccccconee [ venee 06/25/2013| MBS Paydown 0.666990998 7,009 | .o | e [V I 180 | 06/25/2033| 3FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33.........ccccvevree [ e 04/25/2013| MBS Paydown 0.123604898 23,583 | oo | o [V 316 |04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33........coccovvvree [ 04/25/2013| MBS Paydown 0.123604898 23,583 | v [ e 0 04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33... 05/25/2013| MBS Paydown 0.121021835 4,520 | v [ 0 04/25/2033( 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33 .| 05/25/2013| MBS Paydown 0.121021835.. 4,520 0 04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33... 06/25/2013| MBS Paydown 0.120215207 1412 | i [ e 0 04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33.........cocevvres | veree 06/25/2013| MBS Paydown 0.120215207 1412 | e [ (V1 I 28 |04/25/2033| 1FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.........ocovvvevee | venee 04/25/2013| MBS Paydown 0.865159703 A7191 [ s | e 0 | v 852 |07/25/2033( 2FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.........oocovvvenne | venee 05/25/2013| MBS Paydown 0.858879136 50,245 | oo [ s (1 I 1,134 | 07/25/2033| 2FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.........ccoovveves | e 06/25/2013| MBS Paydown 0.853584184 42,360 | .o | e (V1 I 1,148 |07/25/2033| 2FM.....
76110H E8  8|RALI2004-QS15 A5 NAS 5.5 11/25/2034........ccccvvres | e 04/25/2013| MBS Paydown 0.803809453 39,681 | .ooovveereenis [ e (V1 I 727 | 11/25/2034| 1FM.....
76110H E8  8|RALI2004-QS15 A5 NAS 5.5 11/25/2034...........coouve | veves 05/25/2013| MBS Paydown 0.79835744......... 27,260 | .oovveivne [ 0 11/25/2034| 1FM.....
76110H E8  8|RALI 2004-QS15 A5 NAS 5.5 11/25/2034. 06/25/2013| MBS Paydown 0.784750878 68,033 | oo | o 0 11/25/2034| 1FM.....
76110H RV  3|RALI2004-QS4 A1 SEQ 4.35 3/25/34 .| 04/25/2013| MBS Paydown 0.079682143.. ..111,816 0 03/25/2034( 1FM.....
76110H RV 3|RALI2004-QS4 A1 SEQ 4.35 3/25/34........coovvvvrer [ s 05/25/2013| MBS Paydown 0.076854682 84,824 | ..o [ 0 03/25/2034| 1FM.....
76110H RV 3|RALI 2004-QS4 A1 SEQ 4.35 3/25/34........coovvvvrer [ s 06/25/2013| MBS Paydown 0.07399465......... 85,801 | ..ovvrvrrrenins [ eenne 0 03/25/2034( 1FM.....
76110H T9  0|RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... | ... 04/25/2013| MBS Paydown 0.281868726....... | .cccocvevrrverrerrnns | wvnenen 149,234 | 000 149,234 | 113,433 | 103,296 | v | 028,413 [ i | 28,413 [ [ e 149,234 | .ooovvviviees | 0 02/25/2035| 1FM.....
76110H T9  0[RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... | ..... 05/25/2013| MBS Paydown 0.281166444 15,296 | .ovovvvvvrirens [ e 0 02/25/2035| 1FM.....
76110H T9  0[RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... | ..... 06/25/2013| MBS Paydown 0.281144323 482 | v | e 0 8 |02/25/2035| 1FM.....
76110V HJ  0|RFMS22001-HI4 A7 SEQ STP 10/25/26..........cccceve. | veree 04/25/2013| MBS Paydown 0.116522514 12,312 [ oo [ [V IO 297 [10/25/2026( 1FM.....
76110V HJ 0| RFMS22001-HI4 A7 SEQ STP 10/25/26.........ccocovve. | coree 05/25/2013| MBS Paydown 0.113010671 14,047 | oo | e (V1 IO 424 110/25/2026( 1FM.....
76110V HJ  0|RFMS22001-HI4 A7 SEQ STP 10/25/26..........cocovve. | coree 06/25/2013| MBS Paydown 0.111056298 7818 | oo | e 0 10/25/2026| 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.............. | ceree 04/25/2013| MBS Paydown 0.542060028.. 3VATT | e [ 0 02/25/2036| 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. .| 04/25/2013| Pass-Through Loss.... 0 02/25/2036( 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.............. | c.... 05/25/2013| MBS Paydown 0.536350809.. 26,226 | oo | o 0 02/25/2036| 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36..........c... | coree 05/25/2013| Pass-Through LOSS.........c.ccuveeres [ covererereriernrrerinnen [ eererrnrrerienncieis | cevvrreneennn 2,320 | viviviniireenn2,3200 | oo | s | vevrernrireninnines | cevveriesnenenins | vernnineninnneen0 | e v [ | e (V1 IO 51 102/25/2036| 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36..........c00. | ceree 06/25/2013| MBS Paydown 0.529195867 28,284 | ..o | (1 I 740 | 02/25/2036| 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.............. | ceree 06/25/2013| Pass-Through LOSS.........c.ceveeees [ corernrneirnienienenes | revneiersninsneniene | cervsrvenienee 590 | voviiiieiiiece 1489 | o | e | ceversnissnieniins | cevvesssessnienns | vesenssenieninens0 | vovereeiieniens | coervenssseissinsinns | onvesiesenns | veves 0 | o 196 |02/25/2036| 1FM.....
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76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31......cccovvvvcrecns | o 04/25/2013| MBS Paydown 0.32620767......... 84,671 | .o [ e 0 11/25/2031| 1FM.....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.. 05/25/2013| MBS Paydown 0.307679415....... | cccoovvvnriivernnrinns | eerneeen 126,919 | 000126,919 | 108,674 | i 114,814 | s | 8,649 [ | 8,649 [ [ e 126,919 | oo [ e 0 11/25/2031| 1FM.....
76110W XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.. .| 06/25/2013| MBS Paydown 0.298108121.. 65,563 0 11/25/2031| 1FM.....
76110W XS 0| RASC 2004-KS4 Al6 NAS 4.43 05/25/2034.. 04/25/2013| MBS Paydown 0.394788188 262,293 | ..oovoevverrins | 0 e 3,873 | 05/25/2034| 1FM.....
76110W XS  0|RASC 2004-KS4 Al6 NAS 4.43 05/25/2034............... | ... 05/25/2013| MBS Paydown 0.359495295 352,929 [ .ovvvereeeerns | 0 ... 6,514 | 05/25/2034| 1FM.....
76110W XS  0|RASC 2004-KS4 Al6 NAS 4.43 05/25/2034............... | veuce 06/25/2013| MBS Paydown 0.343750389....... | ccccoveeeververrneernee | wovverenenn 157,449 | i 157,449 | 434127 | 121,796 | s | e 142 [ | e 142 i [ e 157,449 | oo [ e (V1 I 3,488 |05/25/2034| 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccrvvrrers | vevee 04/25/2013| MBS Paydown 0.345931997 77,507 | coovveervrrens [ s (1 I 1,550 | 10/25/2035( 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccoovvvere | e 04/25/2013| Pass-Through LOSS..........cccevenn. KT: 72 S B (V1 I 60 | 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrers | vevee 04/30/2013| Book Value Adjustment............... (11,081) [ oo | e (01 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ocovvevurer [ e 05/25/2013| MBS Paydown 0.345273971 4,555 | e [ s [V I 114 | 10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrers | vevee 05/25/2013| Pass-Through LOSS...........ccccvenn. K74 RO PN (V1 IO 72 [10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35........ccvvvrirs | vevee 05/31/2013| Book Value Adjustment 10,302 | oo | s 0 10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35. .| 06/25/2013| MBS Paydown 0.344612435.. 4,586 0 10/25/2035| 1FM.....
761118 KH  0|RALI 2005-QS15 2A SEQ 6.0 10/25/35. 06/25/2013| Pass-Through Loss (L)) [ 0 10/25/2035| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36.........cccovvrers | vevee 04/25/2013| MBS Paydown 0.245027255 2,998 | .o | s (01 I 55 [02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccecreree | vevee 04/25/2013| Pass-Through LOSS.........c.ceveeees [ corvrnrneiinrenienenes [ revneimnsnnssnenienes | cevvseiveienee 1,374 | e 1,273 | e | cevniienseieniens | cevessnisssieniens | eevisssssssnienes | cverenssenieninens0 | vevereeiesienns [ coeriesesisssissninns [ onsvesiesenins | veves (V1 IO 25 |02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36...........ccoouure [ venee 05/25/2013| MBS Paydown 0.241968685 5,385 | oo | e [V I 123 [02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccocruree | e 05/25/2013| Pass-Through LOSS.........ccvvevees [ covrneneirninnreiienes [ revneersnnninsnnninnes | cevvsrnenienens 1,527 | v LA | i | e | eevensninnninnnns | vevrveissssnienins | cversrnsninninen0 | veversnieniens [ [ oneeennnns | veene 0 | v 35 |02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccvcreve | vevee 06/25/2013| MBS Paydown 0.238601242 5,992 [ oo | o (V1 I 165 [02/25/2036( 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36...........cccourrer [ venee 06/25/2013| Pass-Through LOSS.........ccvvveveres [ covrnrneirnnnnrennnes [ rernrrsnnennsnrneiens | eevnernenene 1,819 | i 15499 | v | v | vevernninnninninns | vevrvernsssenenns | cvernrnnnreninen0 | veversninniens [ [ | oo (V1 IO 45 |02/25/2036| 1FM.....
761110 7K 4| RFMSI 2003-S10 A5 NAS 5.50 6/25/33.... 04/25/2013| MBS Paydown 0.333333836 58,106 )| .. ) [ eorrereeiiens | eerieeerenn58,106 | s | s (V1 I 1,065 |06/25/2033| 1FM.....
761110 7K 4| RFMSI 2003-S10 A5 NAS 5.50 6/25/33 .1 05/25/2013| MBS Paydown 0.320684877.. 191,240 )| .. ) 0| oo 4,383 | 06/25/2033| 1FM.....
761110 7K 4|RFMSI 2003-S10 A5 NAS 5.50 6/25/33.... 06/25/2013| MBS Paydown 0.314498343 )| .. V[ oo | eerirenrennn93,534 | s | s 0 2,572 |06/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033........ccccovvens | cevee 04/25/2013| MBS Paydown 0.314696771 ) ) [ e [ e 144 | | 0 | oo 175 | 03/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........ccoovvne | vovee 05/25/2013| MBS Paydown 0.306013009....... | ..ccovrveeverererneenns | crvverienns 112,889 | cooovveeeee 112,889 | oo 115,743 | v 115,020 | oo | v (2,374) [ oo | e (2,374) [ oo | v 112,889 | oo | e (V1 I 2,705 | 03/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033.........cccovvvne | covne 06/25/2013| MBS Paydown 0.290592202....... | ..cccvvvrererererneeinns | crrverireees 200,470 | ............ 200,470 | ..oooevenee 205,538 | ...cocvvne 204,254 | ..ovvverinens | e (4,430) [ ..o | e (4,430) [ .oovereirrnnne 200,470 | ..cvovrrrerres [ e (V1 I 5,764 |03/25/2033| 1FM.....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 TR-16.......ccocee. [ vonce 04/25/2013| MBS Paydown 0.160519327....... | ccccooveemrvrnerineirnes | cevrnrrinrin 9,176 | oo 9,176 | e 8,351 | covveerrens 8,373 746 |..... 746 | .o, 9,176 | oo | s (V1 I 176 | 02/25/2036| 3FM.....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 TR-16.......coc0e. [ vonee 05/25/2013| MBS Paydown 0.157828704....... | .cccovvvverrrerirerenee | vevrririrneiins 5,087 | oo 5,087 | oo 4,629 | ..o 4,910 402 |..... 402 [ . 5,002 [ ..oooveriverres [ [V I 122 | 02/25/2036| 3FM.....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16......ccocee. [ vonce 05/25/2013| Pass-Through LOSS.........ucveerer | vovereeenrrserieeinee | sevrneniserseesiesinees | eevneens 294 268 | ..o [ | v | e (V1 U ISP P2 ¢ O I (294) 02/25/2036| 3FM.....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 7TR-16.......c0oes | veree 05/31/2013| Book Value AQIUSIMENL..........coe. [ orererrvrrininiieriene [ e | e | e | o 301,307 [ oo e [ e | e [ | vrieieienn(294) | o | v, 294 02/25/2036 3FM.....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16.. 06/25/2013| MBS Paydown 0.156254153.. 2873 | s | s 172 02/25/2036| 3FM.....
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16.. .| 06/25/2013| Pass-Through Loss.... (635)] ... 02/25/2036| 3FM.....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16.. 06/30/2013| Book Value AdJUSIMENL..........ccc.. | coreeerenrrierireriiee | ceervrrisernerneniinees [ ceverinneneeensnnenes | eoveeenneensnnnsnnens | eeernerensed01,807 | o [ e [ e 635 . |02/25/2036| 3FM.....
76112B  2C 3| RAMP 2006-RS2 A2 SEQ FLT 03/25/2036.........cc.cocn. | vonce 04/25/2013| MBS Paydown 0.196822581....... | .ccoveererereenernens 290 |..... 290 | .o 58,884 | ..o [ cenne (V1 IO 59 |03/25/2036| 2FM.....
76112B  2C 3| RAMP 2006-RS2 A2 SEQ FLT 03/25/2036............cc0. | ceree 05/25/2013| MBS Paydown 0.189313065....... [ ..ccovvverrvrvererinnes | crrnreenrn 138,701 | i 138,701 | 130,899 | o 131,004 | v | s 2,669 | oo | e 2,669 | .o | e 138,701 | covvvvvvvveens [ (1 I 191 [03/25/2036| 2FM.....
76112B  2C 3| RAMP 2006-RS2 A2 SEQ FLT 03/25/2036.........c..ocn. | vonee 06/25/2013| MBS Paydown 0.184715146....... | .ccovvervrrnerncriens 783 |..... 783 | e 84,924 | ..o | e 0 | o 143 | 03/25/2036| 2FM.....
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76112B  CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.........c.c0. | vence 04/25/2013| MBS Paydown 0.119702225....... | cccooveeeeremernerirens | cerneeiineinns 10,668 | ..cooovvvne 10,668 | oo 9,694 | ..o 10,841 122 | ... 122 | s . 10,668 IO (V1 I 170 | 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032 04/25/2013| Pass-Through LOSS..........cccuveves | coreennviennineineniinns | eesniesninniinnnnns | evvvnvnennnneed88 [ i | s | e [ [ {0 [ UUTORURIRTOOTEN [UUPPORORIRUROOPSORE IUPURPOOPRIRTIOR POV 0 8 [10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032. . | 05/25/2013| MBS Paydown 0.116300398.. 141 ] ... 141 11,868 0 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032 05/25/2013| Pass-Through LOSS..........cecveeerer | covernerenmrinerneninnee | eermeenseinernsnennnes | eevnernneennene 1,089 | B3 | i | e [ e [ e 0 | eovveeeeeeennn | eeveeereenreeeieeiienns | eeceeeveensienis | o 0 10/25/2032| 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032...........c.. | veuce 06/25/2013| MBS Paydown 0.109724276....... | ..ccoovvveremerrerrnne | covvrrennnn 24,989 | 24,989 | 122,709 | e 24,289 273 |..... 273 | e . 24,989 IO I 0 10/25/2032| 1FM.....
76112B  SE  1|RAAC 2005-SP1 1A5 PAC 5.0 9/25/34........ccoovvvvvvrens [ v 04/25/2013| MBS Paydown 0.565908896....... | ..c.ccocvrrverererneenns | corvernen 474,486 | ... 4T4,486 | ..........458,194 | ......... 466,397 | .overeerrineien | e 6,507 | oveererrererene | e 6,507 | oo | s 474,486 OO I (V1 I 7,760 |09/25/2034| 1FM.....
76112B  SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34.........cccovvvvnes | v 05/25/2013| MBS Paydown 0.5352341609....... [ .cccovrverrvrneererinnes | covrirrenns 240,214 | ...ooon... 240,214 | ..o 231,966 | ..o 236,118 | .ovvervrvcren | e 3,186 | o | e 3,186 [ .o | e 240,214 IO I 0 e 4,912 |09/25/2034| 1FM.....
76112B  SE  1|RAAC 2005-SP1 1A5 PAC 5.0 9/25/34........ccoovvveverens [ e 06/25/2013| MBS Paydown 0.48088703......... | .ccccvrvrererererneninns | crverirenns 425,592 | ..oooovnnes 425,592 | ............ 410,979 | ..o TSR XY A R I 6,203 | oo [ e 6,203 | oo | s 425,592 v | e 0 . 10,449 |09/25/2034| 1FM.....
76126C DE  9|CBBC-CCE 98-17.00 5/15/2018.......ccccevvrmrvmrirernns | veres 05/15/2013| Sinking Fund Redemption 100.0. | .....cccvrvvrreneians | cerverirnes 286,034 | ............ 286,034 | ............ 291,206 | ...oooevnee Y2107 I I (RZ)) [T IS (VL)) — . 286,034 IO (V1 I 9,475 |05/15/2018] 1...........
77118E AH  9|ROC FINANCE DD 18MM LIBOR+150 08/19/2017... | ..... 06/20/2013| Paydown 100.0........cccverrvemiriens | ovrermrrienirenerneeins | cveverienns 100,000 | ..oocveeeee 100,000 | .ooovveveee 100,000 | ..oovvveneee 100,000 | ooouvverineines [ v | e (V1 PRI ISR 100,000 OO (V1 R 1,983 (08/19/2017|4Z........
77356P AA  0|RCTF 2004-1A A1 ABS 5.22 05/17/2021........cvvevvves [ v 05/15/2013| MBS Paydown 0.515580151........ | coveeeeeerenerrrcniens | cerneerneenns 81,243 | oo 81,243 | .ooovennee. 81,148 | oo 81,210 d | 2 I . 81,243 OO (V1 I 2,120 | 05/17/2021| 1FE......
780255 ZA  6|RPIFINANCE TRUST TL L+250 11/9/2016.. 05/23/2013| Paydown 100.0.......cccoevererevivirns | corenriverineivenrene | cevvrrieenene 20,308 | 020,305 | 020,283 | iviiri020,293 | s [ i 38 [ [ e 38 20,305 IO I 0 . | 11/09/2016
780255 ZA  6|RPIFINANCE TRUST TL L+250 11/9/2016.. .| 06/28/2013| Paydown 100. . 1 7,594 0 . | 11/09/2016
78386N  BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39. 04/25/2013| MBS Paydown 0.19090991......... | coveeerermrvmerrrerernee | veernrrinnernn 9,850 | ciiiiiicnnn9,850 [ 09,590 | o 9,816 | s | v (136) | cevvveereeererns | ervrneereeens (136) 9,850 IO 0 04/25/2039
78386N BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39.............. | oe. 05/25/2013| MBS Paydown 0.19011605......... [ cccoeevrrrrnrrverinns | vvrrvrirernenene 3,557 | e 5,557 | i 5,410 | i 5,425 | e | s [P T I (VX)) [—— 5,557 IO I 0 04/25/2039
78386N BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39.........c..0. | vover 06/25/2013| MBS Paydown 0.18978554......... | cccoverevvrnmerneennee | wevnerrnnnennn2y 314 | 2,314 | 002,252 | 2,259 | s [ e A3 [ e | e A3 [ 2,314 OO (V1 IO 56 | 04/25/2039
BANC OF AMERICA
78442F BG  2|SLM CORP MTNA 5.00 10/01/2013......c.ovvvrvcverivernee | cenne 06/04/2013| SECURITIES | e | v 2,015,000 | ......... 2,000,000 | ......... 1,985,060 | ......... 1,999,064 799 ... 799 | | e 1,999,407 | ..vvvovvvervcene | e 15,593 | ... 15,593 | ...... 68,333 |10/01/2013| 3FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042......ccccovvvvere | 04/15/2013| MBS Paydown 0.591314808....... | .cccovverrerrerineians | cerverienns 130,143 | cooveveneee 130,143 | coovrveneee 130,143 | coovvee 131,667 | covovvererierns | e 1,623 [ i | e 1,623 [ oo | e 130,143 IO (1 I 1,594 |07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042..........ccouvverrs [ v 05/15/2013| MBS Paydown 0.582000818....... | ..cccoevvrerererernrninns | crvverirenns 111,768 | ...cccvoeee 11,768 | oo | s 113,076 | oo | e 1,353 [ v | e 1,353 [ e [ e 111,768 OO (V1 I 1,713 |07/15/2042| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042......cccovvvmvres [ v 06/15/2013| MBS Paydown 0.573181354....... | ccccovvvrnerierineiins | crvverienns 105,834 | ...cccoouue. 105,834 | ..cocvenee 105,834 | ..coovvnne 107,073 | oo | e 2,705 | oo [ e 2,705 | oo | s 105,834 IO (V1 I 1,981 |07/15/2042| 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44...........ccvvvvvvvrns [ s 04/15/2013| MBS Paydown 0.791677691........ [ .cccoevvervrrrererinnns | cvrvririenns 138,480 | ..o 138,480 | ..ocvonee 138,480 | .oovvvrne 138,343 8 8 | | s 138,480 IO 0 2,011 |05/16/2044| 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........cccovvvvvvrcnerne | e 05/15/2013| MBS Paydown 0.783441785....... | .ccccovvvverirerenennns | crvverieens 140,010 | cooovvreneee 140,010 | voovvreneee 140,010 | covvrvrnee 139,872 | oo | i L TR IS N [T IS 140,010 OO (V1 I 2,435 | 05/16/2044| 1FE......
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44.........cccovvververncres | s 06/15/2013| MBS Paydown 0.776296967 ....... | ..ccvrererrrererneennns | cerverienes 121,462 | oo 121,462 | oo 121,462 | oo 121,342 | oo [ o100 | s | v 100 | e | s 121,462 IO (V1 I 2,497 | 05/16/2044| 1FE......
790849 AE 3| ST JUDE MEDICAL 3.7507/15/2014.........coccovvvcvunns [ s 05/02/2013| Make Whole Call 104.066.. 10,000,000 | ..... 9,989,750 | ......... 9,997,135 | oo | eereeen 3407 | s | v 3407 | i | s 10,000,000 406,600 |..... 406,600 |..... 298,958 |07/15/2014| 1FE......
790849 AF  0|ST JUDE MEDICAL 4.875 07/15/2019.......ccccomvrernuns [ v 05/02/2013| Make Whole Call 123.763.. ..3,000,000 2,961,900 ..2,973,776 712,890 |..... 712,890 |..... 116,594 |07/15/2019
803440 AA  4|SARA 2006-1 A1 CLO FLT 12/15/2019. R.. | 06/15/2013| MBS Paydown 0.691055186 N 0| e 1,979 [12/15/2019
80557B AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47........ccoovvervevnans | v 02/25/2013| MBS Paydown 0.237460184....... | .ccvvvrrrrerirerenes | reererinsrinerienenens | connesneeissssnenienes e | ovenensseessnssensnns | coevnensneennnes | snmeevnencnee L1 [ | vevevneennsnenen L [ OO 0 8 |09/25/2047
80557B AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47.......cvovvercenans [ 04/25/2013| MBS Paydown 0.232231818....... | ccccevevrerrereneenns | cevverienns 512,380 | oo 512,380 | .oooerenee 473,363 | ..o 480,681 | ..cvvocerrrireins | i 4,180 | oo [ e 4,180 | o | s 512,380 IO (V1 I 587 |09/25/2047
80557B AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47........cooovvvvevrans [ v 05/25/2013| MBS Paydown 0.221006404....... | .cccovveerrverrerirene | ovrri 1,100,091 | ......... 1,100,091 | ......... 1,016,321 | ......... 1,032,032 [ .o | e 27,374 | oo | v 27,374 | oo | e 1,100,090 OO (V1 I 1,261 [09/25/2047
80557B AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47.......cvovverreerans [ 06/25/2013| MBS Paydown 0.217337525....... | cccceovevrerreeernennnns | crvrerienes 359,550 | ..cvovveene 359,550 | .crernees 332,171 | oo, 337,306 | ..ocreeririiriins | e Y A IR O LN £Y A I IO 359,550 v | e (V1 IO 412 |09/25/2047
80932R AG  0[SCOTLAND INTL BV 4.25 05/23/2013..........cccocovuvvee | venes 05/23/2013| Maturity 100.0.........cevrererveerrene [ rreerrmnieinniserinnes | e 5,000,000 | ......... 5,000,000 | ........ 4,581,050 | ......... 4,992,144 | oo | e 21,454 | oo | v 21,454 | oo | e 5,000,000 IO 0 . 106,250 |05/23/2013
81375F CM  3|SASI 1993-7 TAG 6.25 12/25/2023...........covvvvvrrerrns | conee 04/25/2013| MBS Paydown 0.030918877....... | .cceovverrverernreriens 12 [ 12 e 0 0 |12/25/2023
81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035........ccne. | vonee 04/25/2013| MBS Paydown 0.43381577......... | ceceveeernrvrnernncirnes | ceerernenn 23,543 | i 23,543 e (V1 IOV 40 [10/25/2035
81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035. 05/25/2013| MBS Paydown 0.42937809.... 19,711 | 105,907 [ 106,187 [ e [ e (155) [ | e (158) [ | e 119711 | [ 0 10/25/2035
81375W JE 7| SABR 2006-OP1 A2C SEQ FLT 10/25/2035. .| 06/25/2013| MBS Paydown 0.42342807 .160,508 0 10/25/2035
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81378E AA  1|SABR 2007-BR4 A2A SEQ FLT 05/25/2037.........co... | coree 04/25/2013| MBS Paydown 0.253221122....... | ccccoveeervevrnernerennee | wovnnnnenn 164,795 | 164,795 | il T2147 | 059,902 | s [ e [ e (VI PRI IS 164,795 | oo | e 0 05/25/2037| 1FM.....
81378E AA  1|SABR 2007-BR4 A2A SEQ FLT 05/25/2037.......c.coc0. | coree 05/25/2013| MBS Paydown 0.252025829....... | ..ccocoevrivnrverrans | veverriennn 70,663 | i 70,663 | ooiiinii30,936 | vveirrenni25,685 | oo [ e [ 0 70,663 | ..o [ 0 05/25/2037| 1FM.....
81378E AA  1|SABR 2007-BR4 A2A SEQ FLT 05/25/2037. .| 06/25/2013| MBS Paydown 0.250422733.. 0 94,771 0 05/25/2037| 1FM.....
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029. 04/20/2013| MBS Paydown 0.766794372....... [ .cccovveeernireinns | vererrneeee83,791 | 83,791 | 83,776 | 83777 | i | e L ST ISP 11 83,791 | oo [ e 0 08/20/2029| 1FE......
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029..........c.coevernes [ vonee 05/20/2013| MBS Paydown 0.732206194 8 8 | s 69,176 | ..o [ 0 08/20/2029| 1FE......
82650A AA  6|SRFC 2012-3A A ABS 1.87 08/20/2029..........cccouvernes | vonee 06/20/2013| MBS Paydown 0.692182267....... | .cccovevvevevrnerrerrnee | cerneennnn.80,048 | .c.......80,048 | ...irri80,033 | ovviiiin80,034 | s | e L TR IS LI I 80,048 | ..o [ e 0 08/20/2029| 1FE......
82838U AA  7[SVLF 2012-D A ABS 3.0 03/17/2025..........cccovrvvreres [ s 04/15/2013| MBS Paydown 0.812898771........ [ .cccovvvervrvrirerinnes | crrvrirnenns 346,312 | oo 346,312 | coovernn 346,351 | .oovvenee. 346,344 (5) [ .eoe ()1 [N IR 346,312 [ oo | e 0 03/17/2025| 1FE......
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025........ccconvvervvenins | vever 05/15/2013| MBS Paydown 0.776319987....... | ccccvrvrerererernerinns | crrverireens 384,077 | oo 384,077 | .ovvernees 384,120 | .ocooneee. 384,112 | s | i (L) ST I (L)) [ 384,077 | .o [ e 0 03/17/2025| 1FE......
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025........ccconvversvernnne | vever 06/15/2013| MBS Paydown 0.743856852....... | ..c.ovvererverineians | cvrverienns 340,863 | ............ 340,863 | ............ 340,901 | oo 340,894 (8)].enr (£:)] ST 340,863 | ...cooovrierins [ 0 03/17/2025| 1FE......
83080P AE 3| SKY FINANCIAL GP 5.35 04/01/2013........cccccovvrverns [ v 04/01/2013| Maturity 100.0........ccceverrernmvernns | vererrrienrnerireniene | evrienes 3,000,000 | ........ 3,000,000 | ........ 3,000,000 | ........ 3,000,000 )] ... (03 TN I 3,000,000 | .coovvevrinnnes [ e 0 04/01/2013| 2FE......
83546D AA  6[SONIC 2011-1A A2 ABS 5.438 05/20/2041.......c.ccoeee | vever 04/20/2013| MBS Paydown 0.9028.........ccccco. | covernermmeemerrneeirens | coneerneenns 28,800 | ..cooovrrenee 28,800 28,800 | ..ovvrrerinnens [ eenne 0 05/20/2041
83546D AA  6[SONIC 2011-1A A2 ABS 5.438 05/20/2041..........ccc. | ovee 05/20/2013| MBS Paydown 0.9004 28,800 | .ooovverereres [ 0 05/20/2041
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05/20/204 .| 06/20/2013| MBS Paydown 0.898.. 28,800 0 05/20/2041
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035. 04/25/2013| MBS Paydown 0.833721159 55,462 | ..oovvrverinrins | cenne 0 05/25/2035( 1FM.....
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035..........cccoccrvvns | s 05/25/2013| MBS Paydown 0.827294751....... 35,345 | oo [ e 0 05/25/2035( 1FM.....
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035.........c.cccceneees | vever 06/25/2013| MBS Paydown 0.819346552....... | ..ccoveervevnerrneennee | eovrrrnneencd3715 | 3,715 | 23,879 [ 15,454 | s | 008,225 [ | 8,225 [ 43,715 [ s [ 0 05/25/2035| 1FM.....
83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37.......cvvvverererins [ s 04/25/2013| MBS Paydown 0.86859885......... | ccccovvevevverrnernes | covnerreen SAATAT | i BAA1AT | 824,994 | 825,181 | s | e 7865 [ | e 7,805 [ [ e 4447 | s [ 0 03/25/2037| 5FE......
83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37.......ccoovvvernns | e 05/25/2013| MBS Paydown 0.785780214...... | ..cccocevveriverrecernes | wevernen. 584,700 | ............584,700 | ............559,484 | ..........559,732 | .ccooverrmirvuns | v 11,545 | i | e 11,545 s 584,700 | ..ovovvvrrers [ e 0 03/25/2037| 5FE......
83612P AC  4|SVHE 2007-1 2A2 SEQ FLT 03/25/37.......covvviverenns | o 06/25/2013| MBS Paydown 0.67122613......... [ ccccoerververncrcrinn | cveereeenn808,752 | 11iir808,752 | oo TT3,874 | o b TTANT | i | 028,202 | s | 024,202 | i | v, 808,752 | ..ecvveererrerres [ e 0 03/25/2037| 5FE......
84254Q AA  7|SOUTHERN CAPITAL 5.7 06/30/22..........cocccomurvurers | covee 06/30/2013| Sinking Fund Redemption 100.0. 18,555 | oo 18,555 | ooovrvines 18,992 [ .o | e 30 [ [ e 30 | 18,555 | .vvveverveirens [ e 0 06/30/2022| 2AM.....
855541 AC 2| STARM 2007-S1 3A1 SEQ CSTR 01/25/2037 04/25/2013| MBS Paydown 0.55549269......... [ ..ccoevovrrrrerrerinns | vevrerenenen87,664 | i .87,664 | o 81,574 | 81,617 | i | oveeenn,919 | i | e 2,919 67,664 | ...oovererrens [ e 0 01/25/2037| 1FM.....
855541 AC 2| STARM 2007-S1 3A1 SEQ CSTR 01/25/2037. .| 05/25/2013| MBS Paydown 0.553082753.. 947 44,999 0 01/25/2037| 1FM.....
855541 AC  2|STARM 2007-S1 3A1 SEQ CSTR 01/25/2037 06/25/2013| MBS Paydown 0.55273589......... [ .cccoovveevnrrerinns [ corverenceeced AT | el BATT | e 5,894 | 05,898 | e | e LV [T ISP 10 BATT | oo | e 0 01/25/2037| 1FM.....
863572 LV 3| SASC 1996-4 A SEQ CSTR 09/25/2031........cocveverer | veree 04/25/2013| MBS Paydown 0.00554371......... 456 | ... 456 [ .o 9,663 | .oovviriaees | s 0 09/25/2031| 1FM.....
863572 LV 3|SASC 1996-4 A SEQ CSTR 09/25/2031.........cevvveree [ v 05/25/2013| MBS Paydown 0.005458882....... 267 |..... 267 | oo 6,286 | oo | e (V1 I 236 |09/25/2031|1FM.....
863572 LV 3|SASC 1996-4 A SEQ CSTR 09/25/2031........cocovvvreree | vevee 06/25/2013| MBS Paydown 0.00537372......... 943 |..... 943 | 6,311 | oo | e [V IO 285 |09/25/2031( 1FM.....
863576 EQ  3|SASC 2006-OW1 A4 SEQ FLT 12/25/2035............... | ... 04/25/2013| MBS Paydown 0.435927552....... | ccccoueenneernerinernnne | woereennnn 152,121 | 152,121 | 100,988 | o 104,154 | s | s 4248 | oo | e 4248 | oo | e, 152,121 | oo [ e (V1 I 205 | 12/25/2035| 1FM.....
863576 EQ  3|SASC 2006-OW1 A4 SEQ FLT 12/25/20365............... | ..... 05/25/2013| MBS Paydown 0.432842349....... [ ..cccoocovvevrnererinns | vorernreneen 74,383 | i 74,383 | 49,361 | 150,908 | i | e 2,511 | oo | e 2,511 | s 74,353 | oo [ s [V I 128 | 12/25/2035| 1FM.....
863576 EQ  3|SASC 2006-OW1 A4 SEQ FLT 12/25/2035............... | ... 06/25/2013| MBS Paydown 0.428418235....... [ ..ccoooverrercnererinn | crvrrenen 106,621 | 1o 106,621 | oo 70,783 | e 73,001 | i | e 3,992 | oo | e 3,992 | e | s 106,621 | oo | e (V1 I 216 |12/25/2035( 1FM.....
863579 Q6 8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036..........co00. | e 04/25/2013| MBS Paydown 0.02628053......... [ .cccovvrvrvevrvvreriene | corvererennenn 1,531 | i 1,531 | i 1,378 | et 1719 | i | s 34 | s [ s 34 | s 2,265 | oo | s (01 I 27 |02/25/2036| 1FM.....
863579 Q6 8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036............... | ..... 04/25/2013| Pass-Through LOSS.........c.ccuveees [ oreerrmernneerirerinn [ cevnrerernneneiennenes | cevveriennnnenee T4 | 81 | e | e | e | e 02/25/2036| 1FM.....
863579 Q6 8| SARM 2006-1 7A1 SEQ CSTR 02/25/203| .1 04/30/2013| Book Value AdjuStment............... | cocveevvveireriinniians | e [ e [ | eereneneen 00,939 | i [ [ . | 02/25/2036| 1FM.....
863579 Q6  8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036............... | ..... 05/25/2013| MBS Paydown 0.02134338......... [ .cccoveverevinnreinn | verererennnn05,451 | 185,451 | 158,906 | oo 50,577 | o | e 1,013 | 02/25/2036| 1FM.....
863579 Q6 8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036............... | ... 05/25/2013| Pass-Through LOSS.........c.ccveeres [ corerernrrncrinnirerinnes [ cerveerernnnreinnnenes | vevverinereenen 1,200 | i 1,080 | v | e | e | e 02/25/2036| 1FM.....
863579 Q6 8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036..........co00. | e 05/31/2013| BOOk Valug AQJUSIMENL..........ovv. | covrverrireriierinrinns | cevinnniesiiiesiesisinns | cerneissnssssinsssnnes | e | ooveseseon 270,939 .o [ [ 02/25/2036( 1FM.....
863579 Q6 8| SARM 2006-1 7A1 SEQ CSTR 02/25/2036............... | .eece 06/25/2013| MBS Paydown 0.01174132......... | coevevevnerireeenennns | crvverieens 128,970 | cooovvveneee 128,970 | cooovvreneee 116,073 | v 98,365 | ..oorvrrereeiins | cerreenns 1,970 | v 02/25/2036| 1FM.....
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863579 Q6 8| SARM 2006-1 7A1 SEQ CSTR 02/25/2036..........c..0. | oenee 06/25/2013| PasS-Through LOSS........ccevveres | covereremrennerieeines | seernesissisnessiesenees | eevseeesesesneenns 658 | ..overrierinna 592 [ oo e | v | e (V1 SO ISP 658 02/25/2036| 1FM.....
863579 Q6 8|SARM 2006-1 7A1 SEQ CSTR 02/25/2036..........coc0. | e 06/30/2013| Book Value AdjUSIMENL............... | covverveeniireiiieriinns | crvnniinnineiieienes [ e e | eeereeneeen 00,939 | o [ e [ e 0 02/25/2036( 1FM.....
863579 SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35.. . | 04/25/2013| MBS Paydown 0.34726692 56,940 06/25/2035| 1FM.....
863579 SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35. 05/25/2013| MBS Paydown 0.347094742.. 2,946 06/25/2035( 1FM.....
863579 SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35....... | ..... 06/25/2013| MBS Paydown 0.346777777....... | cccovvvveroneriverrene | evvnerinercee D423 | 5,423 | 165 | 179 | s | v 31 | [ e 31 | s 5423 | .o | 0 | s 71 | 06/25/2035| 1FM.....
863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35....... | ..... 04/25/2013| MBS Paydown 0.3303651........... JUVPS N I IS 511 | e [ 0 4 107/25/2035| 1FM.....
863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35....... | .... 05/25/2013| MBS Paydown 0.32813262......... | ccccoeveerrrmriinerrene | coveriinnnnnn13,395 | 13,395 | 010,096 | 010,020 | v | e 1,101 | | v 1,101 | 13,395 [ oo [ (V1 I 144 {07/25/2035| 1FM.....
863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35....... | ..... 06/25/2013| MBS Paydown 0.32684508......... [ ..ccoooverveenrrerinns | corvererienene 3725 | e 7,725 | 05,823 | e 5779 | e | e 24 | s | e 24 | s Y0 7 N O I (U IO 99 |07/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 04/25/2013| MBS Paydown 0.35194967......... | ccccoovvernernervnrrnns | wreereeen 173,678 | i 173,678 | i 121,574 | 117,822 | s | v 19,739 | oo | e 19,739 | oo | v 173,678 | oo [ e (V1 I 292 | 08/25/2035| 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 05/25/2013| MBS Paydown 0.351681542 121 | ... 121 [ 7,695 | ovvvrvrvriinns | e 0 | v 16 |08/25/2035( 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 06/25/2013| MBS Paydown 0.35114318......... 250 |..... 250 | oo 15,450 | oo | e (V1 IOV 39 [08/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35. 04/25/2013| MBS Paydown 0.43221332......... [ ccccoververrervererinnns | creeenn. 368,007 | ............368,007 | ............284,285 | ........... 276,730 | .ooovrvvrrvvrvrrns | v 75,836 | coovvvevvnrierens | vvirienn 75,836 368,007 | ..covveevrrerins | e 0 e 6,630 |09/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35.. .| 05/25/2013 MBS Paydown 0.418980839.. 50,257 50,257 264,650 0 5,954 |09/25/2035| 1FM.....
863579 XR 4| SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35. 06/25/2013| MBS Paydown 0.4034207........... [ cccovvrervnrvererinnns | cvreennnn 311,203 | (311,203 | 240,404 | 234,015 | s | e 62,007 | oo | v 62,007 | oo [ e 311,203 | oo [ (V1 I 8,394 |09/25/2035| 1FM.....
86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036 FB........ccccouree | vonee 04/25/2013| MBS Paydown 0.37144343......... | ccccovvvcenrcrmrrinerirnne | wrerernnn 106,623 | v 106,623 | oovierrn80,700 | vvvreren84,754 | v | e 2,798 | oo | e 2,798 | v | e 106,623 | ...ovvvvvrenns [ (V1 I 144 {01/25/2036| 1FM.....
86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036 FB........c.ccccoee. | corne 05/25/2013| MBS Paydown 0.365396538....... [ ..cccccorereernrrerinn | vererrrnnren 90,703 | 190,703 | o 88,651 | o 72,100 | oo | e 2,956 | oo [ e 2,956 | .o 90,703 | oo [ e (V1 IO 156 |01/25/2036| 1FM.....
86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036 FB..........ccccovvs | coree 06/25/2013| MBS Paydown 0.357015131....... | ceccoevvvnrrmerinerrnne | e 125,721 | i00125,721 | 095,155 | iiir00099,935 | s | s 4844 | oo | e 4844 | oo | e, 125721 | oo [ e (V1 I 254 1 01/25/2036| 1FM.....
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31.......cccvvvcvvees [ e 04/25/2013| MBS Paydown 0.256341257 152 |..... 152 [ A7815 | v | e [V I 445 |08/25/2031( 1FM.....
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31.......cccvvvevvnes [ v 05/25/2013| MBS Paydown 0.254173698 245 | ... 245 | .o, 58,923 | ..ovvrierienins [ eenne (V1 I 715 | 08/25/2031| 1FM.....
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31........ccooeverre | vener 06/25/2013| MBS Paydown 0.251923411....... | ccccovvvververrerernns | vvvrnreneeee81,172 | e 81,172 | 054,369 [ 056,001 | i | v 10,089 | oo | e 10,089 | .o 61172 | e [ [V R 914 |08/25/2031| 1FM.....
86358R FU 6 |SASC 2001-9 B1 MEZ CSTR* 07/25/2031.... 04/25/2013| MBS Paydown 0.21268088......... | .cccovevnevrerrneenee | verrvvrerneneeedbBTT | i B ATT | i 4894 | 450 | | s (13) | cooeererrerrrerene | e (13)|.. AATT | e [ s 0 07/25/2031| 1FM.....
86358R FU 6 |SASC 2001-9 B1 MEZ CSTR* 07/25/2031 .1 05/25/2013| MBS Paydown 0.20250625 4 40,699 0 07/25/2031| 1FM.....
86358R FU 6 |SASC 2001-9 B1 MEZ CSTR* 07/25/2031.... 06/25/2013| MBS Paydown 0.20172772......... | cecevvvvvernererneennne | vevvrrnneeen 3,114 | 3114 | 3126 [ 03,095 | o | e [(S1C) TR IO (39) 3114 | i | 0 07/25/2031| 1FM.....
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 02/25/32........cooccrurevre | e 04/25/2013| MBS Paydown 0.18045361......... [ cccovererrerrererinens | verernrneren 93,185 | 193,185 | i 73,397 | i 75,904 | s | e 11,966 | .ovovverereeins | e 11,966 | .o 93,185 | .o [ e 0 02/25/2032| 1FM.....
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 02/25/32........ccccvuvrne | veves 05/25/2013| MBS Paydown 0.17796478......... | cccccovrenerrerrnrrnne | cverrrenernn 94,837 | i 94,837 | i 74,698 | e 77,250 | i | v 12,391 | oo | v 12,391 | oo 94,837 | oo [ 0 02/25/2032| 1FM.....
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 02/25/32........covcvureves | s 06/25/2013| MBS Paydown 0.17600232......... [ .cccovvrerernererinnns | vervvrreren 74,780 | e 74,780 | 058,900 | oviienn80,912 | i | 17,384 | oo | v 17,384 | oo 74,780 | coovvererren [ s 0 02/25/2032| 1FM.....
86358R XZ  5[SASC 2002-AL1 A3 SEQ 3.45 2/25/32........ccovomrecns [ s 04/25/2013| MBS Paydown 0.17130699......... [ .cccovererrvrrererinnns | crvveennn 159,347 | (i 159,347 | 143,853 | i 145,702 | s | e 10,797 | oo | e 10,797 | oo | v 159,347 | oo [ e 0 02/25/2032| 1FM.....
86358R XZ  5[SASC 2002-AL1 A3 SEQ 3.45 2/25/32........ccovovvcers [ e 05/25/2013| MBS Paydown 0.16807802......... [ .ccccocvervvrvrrerinnns | creerenn 166,631 | ... 166,631 | ... 150,429 | i 152,362 | oo | e 11,521 | o | s 11,621 | oo | s 166,631 | .ovooveeverrens [ o 0 02/25/2032| 1FM.....
86358R XZ  5[SASC 2002-AL1 A3 SEQ 3.45 2/25/32........ccovevvecrs [ e 06/25/2013| MBS Paydown 0.16501382......... [ cccovvrerrmrvererinnne | crvveennn 158,128 | (i 158,128 | oo 142,753 | i 144887 | e | e 10,896 | .o | s 10,896 | .o | e 158,128 | oo | e 0 02/25/2032| 1FM.....
86358R  YB 7 [SASC 2002-AL1 APO PO 02/25/2032.........ccoccvvrrvrenes | orer 04/25/2013| MBS Paydown 0.1397541........... 283 |..... 283 | 26,055 | .ooovveeriennies | o 0 02/25/2032| 1FM.....
86358R YB 7 [SASC 2002-AL1 APO PO 02/25/2032... 05/25/2013| MBS Paydown 0.13788414..... 20,690 | .oovverereen [ e 0 . |02/25/2032| 1FM.....
86358R  YB 7 [SASC 2002-AL1 APO PO 02/25/2032 .| 06/25/2013| MBS Paydown 0.13591538 21,783 0 . [ 02/25/2032| 1FM.....
86359A ME  0|SASC 2003-AL1 A SEQ 3.3565 4/25/31 04/25/2013| MBS Paydown 0.170185531.. 52,333 | oo | oo 0 04/25/2031| 1FM.....
86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31.......cccovuevrns | o 05/25/2013| MBS Paydown 0.166528223....... [ ..cccocoreveernrrercnn | vereerrnnere 84,277 | i 84277 | 056,050 | oo 57,180 | s | e 5,962 | .ovvveeeiiennns [ e 5,962 | oo 84,277 | oo | e 0 04/25/2031| 1FM.....
86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31........ccoovevurer [ 06/25/2013| MBS Paydown 0.163101676....... [ ..ccoververrvrvrreinnes | vorvrrrnnernn80,222 | ciii00080,222 | coii00n52,514 | 10053572 | s | v O (<7 TR IS 7767 [ 60,222 | ..cooviiriinnis [ e 0 04/25/2031| 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31.......cooivereernvrrrnerinerins | e 04/25/2013| MBS Paydown 0.198846795 141 |..... 141 [ 8,826 | .ooovvvverenis | s (01 IO 04/25/2031| 1FM.....
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86359A MG 5| SASC 2003-AL1 APO 4/25/31.......ccovvreerrnerirerircens 05/25/2013| MBS Paydown 0.196564903....... | ..cccoceernrrnerrneernes | erverenneend 10,075 | 10,075 | 7,096 [ coviicireen8,128 | s | v 201 [ | e 201 [ 10,075 | oovovevreiens | e (V1 I 04/25/2031
86359A MG 5| SASC 2003-AL1 APO 4/25/31 06/25/2013| MBS Paydown 0.19467041.......... [ cccovervrrrrmrveriens | cvrrverennnnn8,364 | 8,364 | i 5,891 | e 8,748 | i | e 1,499 | e 8,364 | ..o | s 0 . | 04/25/2031
86359A NF  6|SASC 2003-5 A SEQ PT 6.00 08/28/2032 . | 04/28/2013| MBS Paydown 0.006529377.. 18 | e [ e 14,354 0 08/28/2032
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032.... 05/28/2013| MBS Paydown 0.006357159 [ I IO 3,985 | .oveircierieens | e 0 08/28/2032
86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032................. 06/28/2013| MBS Paydown 0.005731705 16 | o [ [ e 116 | 14473 | o [ 0 | v 96 | 08/28/2032
86359A QS 5|SASC 2003-10 A SEQ 6.0 4/25/33.........ocoovvevvererene 04/25/2013| MBS Paydown 0.107391598....... | ccccovevrvrrverrneennee | eevrerrneenn20,749 | ciiiiiien20,749 | i 19,971 | ii00020,079 | s | e85 [ | e 885 [ 20,749 | oo [ (V1 IO 415 |04/25/2033
86359A QS  5|SASC 2003-10 A SEQ 6.0 4/25/33..........ccccovvvvmrrinen 05/25/2013| MBS Paydown 0.10206926......... | ccc.covvenrvmrrrnrrees | ervrrnenenn 15,967 | i 15,967 | 015,368 | e 15,452 | s | vveiienenadB2 [ | e85 [ 15,967 [ ovvvvrveveiens [ e (1 I 399 | 04/25/2033
86359A QS 5|SASC 2003-10 A SEQ 6.0 4/25/33.........ovvovvevvirerine 06/25/2013| MBS Paydown 0.099266584........ | .....cccvvevrerrecernee | verrvrrirneeen8,408 | i 8,408 [ 8,003 [ e 137 | s | rveenenni232 [ | 232 [ 8,408 | .oovvvvrrens | e [V IO 252 | 04/25/2033
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031........cccovvene 04/25/2013| MBS Paydown 0.219126167....... | .cccovvvervvvcrcrinn | cvvreeen 213,147 | i 213147 | i ATTTA0 | 182,014 | i | 0000 24,036 | s [ 024,036 | | v 213147 | s [ 0 2,385 |01/25/2031
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031................. 05/25/2013| MBS Paydown 0.216413361....... | .cccoovvvnrriverrevrnns | wvrnreeenn 181,107 | 181,107 | 151,022 | 154,654 | s | e 19,817 [ | e 19,817 [ [ e 181,107 | oo [ e 0 2,533 |01/25/2031
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031.........cc.ceven. 06/25/2013| MBS Paydown 0.213559609....... | ..ccocvververnererinn | wrrrreee 190,517 | i 190,517 | 158,869 | oo 162,689 | oo | 00000 33,025 | s [ 1000000 33,025 | [ e 190,517 | oo | e (V1 I 3,197 |01/25/2031
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031 04/25/2013| MBS Paydown 0.203397595....... | .cccocvvnriverrerrnns | ervernennnn39,002 | 39,002 | oo 30,324 | 032,389 | s | v 531 [ 39,002 | .o [ e 0 . |01/25/2031
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031. .105/25/2013| MBS Paydown 0.201235963....... | .ccccovevverrererneernne | vevvrerrnenn36,138 | 036,138 | 028,007 | 030,010 | s | 627 e 36,138 0 . |01/25/2031
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031 06/25/2013| MBS Paydown 0.198781447....... | cccoovevnevrnerineennee | cevvrrrnecd1,034 | 41,034 | 31,904 | 034,076 | s | e 834 [ 41,034 [ oo [ 0 . |01/25/2031
86359B 5G 2| SASC 2005-4XS 3A4 SEQ STP 03/25/2035.............. 04/25/2013| MBS Paydown 0.13301723......... | coveevrernrirmmrrerrees | evvnrrrenenn 71,999 | i 71,999 [ il 71,594 | e b T1737 | i | 253 [ | cvviniinnnnni2853 [ s 71,999 | v [ s 0 03/25/2035
86359B 5G 2| SASC 2005-4XS 3A4 SEQ STP 03/25/2035.............. 05/25/2013| MBS Paydown 0.10699039......... | ccccevevrererererrenrins | crvverirenns 101,088 | ...........101,088 | ............ 100,519 | covvvvrne 100,721 | oo [ v 16 | s |16 | | s 101,088 | .ooovvvvrciiens | e 0 03/25/2035
86359B 5G 2| SASC 2005-4XS 3A4 SEQ STP 03/25/2035.............. 06/25/2013| MBS Paydown 0.097351922....... | ccccouvvvnrrmerverrnee | covervrneenn 37,436 | i 37,436 | oiier37,225 | i 37,300 | .oovvrerrecinnne | e 190 | [ v 190 | i 37,436 | .o | e 0 03/25/2035
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34................ 04/25/2013| MBS Paydown 0.299487805....... | ..ccoocveevrrnerrerirnee | cervrernnnn98,809 | 198,809 | .ovoinin83,247 | e 89,629 | ..ovvrervcerine | errrerernd8,096 | oo [ 6,096 | i 98,809 | ..vvrverrvires [ cenne 0 05/25/2034
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34................ 05/25/2013| MBS Paydown 0.293436848....... | ...ccoccevrvrnerverrnee | covneenne. 54,459 | i 54,459 | .. 45,881 | o 49,399 | ..o | 2,081 | s [ 2,081 | 54,459 | ..o | e 0 05/25/2034
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34................ 06/25/2013| MBS Paydown 0.287095865....... | ...ccccovvrreverrerirnne | wevrrennenc 57,069 | i 57,069 | ..o 48,081 | oo B1T67 | | 2,919 | [ 2,919 |, 57,089 |..oovverinnn [ conne 0 05/25/2034
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6/25/36.... 04/25/2013| MBS Paydown 0.702964145 9,968 | ..o | e 0 06/25/2036
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6/25/36 .1 05/25/2013| MBS Paydown 0.696967289.. 10,495 0 06/25/2036
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6/25/36.... 06/25/2013| MBS Paydown 0.690198995 11,845 [ oo [ 0 06/25/2036
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... 04/25/2013| MBS Paydown 0.24740395......... | ccccoeevnnrrnernernnee | cvvvrinneen 71,626 | i 71,626 | i 49,753 | s 52,315 | oo | 3,951 | [ 3,951 | 71,626 | .o [ e 0 09/25/2045
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... 05/25/2013| MBS Paydown 0.245677613....... | cccooevvvreverrerrnne | cevvinennnn. 52,446 | ... 52,446 | ............36,430 | .cooovvrrnecs 38,306 [ ..ocveerrcriins | crrvernenD18 | [ 518 | 52,446 | ...cccovvrinn | e [V I 115 | 09/25/2045
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... 06/25/2013| MBS Paydown 0.2453782........... | ceceoveernernerrneennee | veervirinneenn,096 | i 9,096 | 8,318 [ s 6,644 | ..o | e 110 [ | e 110 e 9,096 | .oovvrrerinins | e 0 | v 23 | 09/25/2045
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036................ 04/25/2013| MBS Paydown 0.51500397......... | cecverevrnerreeeneinns | cvrerirnes 235,176 | ...........235,176 | ..oovevenee 166,975 | .oovvenne 171,795 | oo | 0000026,703 | s | 00000000 26,703 | e 235,176 | .ovvvvreerinns [ (V1 I 286 |03/25/2036
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036................ 05/25/2013| MBS Paydown 0.513448644....... | ....cocoovrvmerirerrnee | covvrrrnnnn 24,885 | 24,885 | i 17,669 | v 18,179 [ v | everrreeeedB37 [ | vevrineeendB37 [ 24,885 | ...ocovvrienrns | o 0 | e 38 | 03/25/2036
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036................ 06/25/2013| MBS Paydown 0.50492208......... | ..ccovrererrnereneenns | corverienes 136,425 | ........... 136,425 | ..............96,862 | .....eccenn. 99,659 | ..ovveereneiiene | a3 TTA | s | oo 3774 | s | s 136,425 | oo | s (V1 I 248 |03/25/2036
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... 03/31/2013| Book Value AQIUSIMENL..........c.oe. [ corevrrernirnriernnes [ o [ e | e | v | e | seemsn | snesenen | o0 | v [ [ | o (01 I 05/25/2036
86360B AJ  7|SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... 04/25/2013| MBS Paydown 0.39056779......... | ceceeeeeemerrerireeernee | wvnernnenn 101,299 | 0000101,299 [ 181,292 | 96,474 | s | e 12197 [ | e 12197 [ [ v 119,822 | oo [ e 0 05/25/2036
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... .| 04/25/2013| Pass-Through Loss.... 0 05/25/2036
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... 04/30/2013| Book Value AdJUSIMENL...........cco. | coveerrerrrrrrerierinee | eeerrrrinirneniieninees [ cevereneenensnenenes [ | eenneenn 3,241,138 | v [ v [ | v 0 [ [ e, (126,858) | ..oovvvvrviernn [ s 0 05/25/2036
86360B AJ  7|SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... 05/25/2013| MBS Paydown 0.3811973.......c.. | coveverennrernervennnee | cevverinnennc 72,295 | 072,295 | 158,017 | i T5447 | v | 05,528 | i | 005,528 | i 93,705 | .ooovvrreriienens [ eenne 0 05/25/2036
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... 05/25/2013| Pass-Through LOSS.........ccvuveeres [ covrnrrnerinnnenerinnes [ revvrrnnnenisnnenens | evvvrrnnnnen 28100 | it 17,182 | s | e | e | vevverssnseenns | cvernennnnnnneen0 | e [ [ | v 0 05/25/2036
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... 05/31/2013| BOOk Valug AQJUSIMENL..........cvv. | corerrerenernerieninee | ceerrerinniserieninees | cenesiseessssinsinenes | evessssessessnsenenen | ceseeens 3,241,138 | oo | v v | 0 | 92,720 | oo | e (V1 IR 05/25/2036
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86360B AJ  7|SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 06/25/2013| MBS Paydown 0.376429622....... | .cccoveeeerermeernerirens | cerneerseenns 27,246 | ..o 27,246 21,666 | ..overeriinnins [ e (V1 I 709 |05/25/2036
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 06/25/2013| Pass-Through Loss ...20,431 05/25/2036
863619 AB  8|SASC 2007-OSI A2 SEQ FLT 06/25/2037. . | 04/25/2013| MBS Paydown 0.24793024 .160,163 06/25/2037
863619 AB 8| SASC 2007-OSI A2 SEQ FLT 06/25/2037........ccccovvre | vevee 05/25/2013| MBS Paydown 0.24431269.... .101,841 06/25/2037(1Z........
863619 AB 8| SASC 2007-0SI A2 SEQ FLT 06/25/2037.........ccocere [ vonee 06/25/2013| MBS Paydown 0.24016077......... | cccovvvevvrvenivverirene | wvreennn. 116,885 | i, 116,885 06/25/2037| 1Z........
863650 AC 3 |SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037...... | ..... 04/25/2013| MBS Paydown 0.264712346....... | ..ccocovrerrmrrerenns | cevrrenenend 1,138 | i 41,138 41,138 | | e 0 | s 63 | 11/25/2037| 1FM.....
863650 AC 3 [SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037...... | ..... 05/25/2013| MBS Paydown 0.260360155....... [ .ccovervrerrenrrnnrinins | vvvveereries 19,781 | oo 19,781 19,781 | oo [ (01 I 38 [11/25/2037| 1FM.....
86365D AC 3 |SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037...... | ..... 06/25/2013| MBS Paydown 0.258030423....... | ccccveveervnerirerirnns | corneeineenns 10,589 | oo 10,589 10,589 | oo | s (U IO 24 111/25/2037| 1FM.....
870537 AA 5| SWEETWATER INVES 5.875 05/15/2014........cccconee | vonee 05/15/2013| Sinking Fund Redemption 100.0. | ......cccvrvvrreneinns | cevverienes 367,602 | ............ 367,602 | ..o 373,575 | 110 369,879 | oo [ e 1,321) | s | eeeeeee(1,321) | | s 367,602 | ..oovriirins [ 0 05/15/2014| 2...........
871928 AJ  6|IBM-TIERS 97 7.35 6/01/2017......oovvorrerereririrrrirenns [ v 06/01/2013| Sinking Fund Redemption 100.0. | ......ccvvverevernrenns | wrverirnas 447,226 | ............ 447,226 | ...........453,501 | ... 449,281 | oo [ rineeend(358) | e [ eeeineeed(358) | e | s 447,226 | oo [ 0 06/01/2017| 1FE......
872162 AH  5|TAL2011-2A A ABS 4.315/20/2026...........occovvrrererss [ e 04/20/2013| MBS Paydown 0.808333334....... | .cccovvvrnerrereneeins | cerverienns 133,333 | s 133,333 | oo 134,664 | 134,498 | i | e (142) | s [ i (142) | s | s 133,333 | oo | e 0 05/20/2026| 1FE......
872162 AH  5|TAL 2011-2A A ABS 4.31 5/20/2026. 05/20/2013| MBS Paydown 0.0..........ccccvcvnene 12,933,333 | .......12,933,333 | .......13,062,414 | ......13,046,309 | .....cccoeuvvrcrmce | ee(125,127) | o | eeeeee(125127) | o | e 12,933,333 | oo | e 0 05/20/2026
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/202 .| 04/20/2013| MBS Paydown 0.908333333.. 66,667 0 05/20/2027
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027.........covverereerernes | v 05/20/2013| MBS Paydown 0.9..........cccvcvvneee 66,667 | ..eovvererren | e 0 05/20/2027
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027.........ccocrvvrrerrnrnre | veren 06/20/2013| MBS Paydown 0.891666667....... 66,667 | ..o [ s 0 05/20/2027
87407P AA  8|TAL2013-1A A ABS 2.83 02/22/2038...........ccosvrermrens | o 04/20/2013| MBS Paydown 0.983333333....... 66,667 | ..covvvrrrns | e 0 02/22/2038| 1FE......
87407P AA 8| TAL2013-1A A ABS 2.83 02/22/2038..........coccrurvrres | cor 05/20/2013| MBS Paydown 0.975.................. 66,667 | ..o [ s 0 02/22/2038| 1FE......
87407P AA  8|TAL2013-1A A ABS 2.83 02/22/2038............covvveevrens [ v 06/20/2013| MBS Paydown 0.966666667....... | ......ccoevvrererevernee | wevrerenee 176,667 | i 176,667 | et 176,711 | e ATB,711 | s | e (0) [ | e (0) s [ e LT [ 0 02/22/2038| 1FE......
87819# AA  2|TD BKMIAMI CTL 3.79 1/15/2038........cccomurmerirerine | veves 04/15/2013| Paydown 100.0.......cccoeverevrnrenne 6,514 | oo | e (V1 IO 51 [01/15/2038| 4Z........
87819# AA  2|TD BKMIAMI CTL 3.79 1/15/2038.........cccovvrverrmrne | verer 05/15/2013| Paydown 100.0........ccceverrvenrenne 6,534 | oo | e (VN ISP 72 |01/15/2038| 4Z........
87819# AA  2|TD BKMIAMI CTL 3.79 1/15/2038........cccovvrrerirerirne | verer 06/15/2013| Paydown 100.0.......ccceverrernnnns 6,555 | covoreeeerecerien | e 0 01/15/20384Z........
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035 . | 04/25/2013| MBS Paydown 0.071332467.. 38,925 0 10/25/2035| 1FM.....
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035.... 05/25/2013| MBS Paydown 0.071161394 5,132 [ oo | e 0 10/25/2035| 1FM.....
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035.........ccoovee | e 06/25/2013| MBS Paydown 0.06948836......... 50,191 | oo [ e 0 10/25/2035| 1FM.....
881561 LR 3| TMTS 2004-19HE A1 SEQ FLT 10/25/2034............. |..... 04/25/2013| MBS Paydown 0.055681138....... 12,617 [ o [ (V1 IO 40 [10/25/2034| 1FM.....
881561 LR 3| TMTS 2004-19HE A1 SEQ FLT 10/25/2034.............. | ..... 05/25/2013| MBS Paydown 0.055497251....... 5,517 [ oo | e 0 | v 22 |10/25/2034| 1FM.....
881561 LR 3| TMTS 2004-19HE A1 SEQ FLT 10/25/2034.............. | ..... 06/25/2013| MBS Paydown 0.051621013....... [ .cccovvvereernererien | crrvreeenn 116,287 | i 116,287 | 85,616 | coiii090,156 | oo | 00000i29,583 | s [ 0000 29,583 | i | v 116,287 | oo [ e (V1 I 551 | 10/25/2034| 1FM.....
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036.............. | ..... 04/25/2013| MBS Paydown 0.241218186....... 6,150 | .cooovvrirriens [ e 0 | v 99 |08/25/2036| 1FM.....
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036.............. | ... 05/25/2013| MBS Paydown 0.236037912....... 31,082 | .o [ e 0 08/25/2036( 1FM.....
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036.............. | ... 06/25/2013| MBS Paydown 0.227911015....... 48,761 | oo | e 0 08/25/2036( 1FM.....
88156P AY 7| TMTS 2006-7 2A2 SEQ FLT 08/25/2037........ccccovvvee | curee 04/25/2013| MBS Paydown 0.616732609 296,698 | ...oovvervrres | e 0 08/25/2037| 1FM.....
88156P AY 7| TMTS 2006-7 2A2 SEQ FLT 08/25/203 .1 05/25/2013| MBS Paydown 0.610586811.. 0 08/25/2037| 1FM.....
88156P AY 7| TMTS 2006-7 2A2 SEQ FLT 08/25/2037........ccccovvres | veree 06/25/2013| MBS Paydown 0.599520375....... [ ccccovrverrrrsrrmirenes | crrerennrn 199,196 | 199,196 | oorn153,3871 | 157,385 | oo | e 5,315 s [ e 5,315 | | 0000 199,196 [ o | e 0 08/25/2037| 1FM.....
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 04/25/2013| MBS Paydown 0.887831077....... [ .cccovvrerrernererinn | vervvreneeren 87,541 | i 87,541 | 85,521 | 89,915 | i | 034,905 | s [ 034,905 | i | vl 87,541 [ | 0 08/25/2038| 1FM.....
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ [ ..... 05/25/2013| MBS Paydown 0.885324989....... 16,474 | oo | (01 I 35 [08/25/2038| 1FM.....
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ | ..... 06/25/2013| MBS Paydown 0.883319194....... 13,186 | .ovvvveverrens | o 0 | v 33 | 08/25/2038| 1FM.....
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883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026..............c0cccn. R.. | 04/15/2013| MBS Paydown 0.816666667....... | .....coccrveenereeneenns | wrrrererne 137,917 | i 137,917 | oo 140,115 | 139,996 [ oo | e (137) | e [ e (137) [ | s 137,917 | oo | e (V1 I 2,143 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026.... . |05/15/2013| MBS Paydown 0.808333333 3797 | 140,115 | 139,996 | s | e (1) e | oo (ATT) [ | e 137,917 | | s 0 2,683 1FE......
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026 . | 06/15/2013| MBS Paydown 0.8.. 137,917 0 3,277
883145 AN  4|TMCL 2012-1A A ABS 4.21 04/15/2027..... . | 04/15/2013| MBS Paydown 0.9.........cccouvverene | vermrrecrnrrerinnncns | vererrereenen 79,000 | i 75,000 | cooiirecn 74,991 | i 74,991 | | v T | | ] | [ v 75,000 [ s [ e (V1 I 1,053 1FE......
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027 ...........ccouvvveee R.. | 05/15/2013| MBS Paydown 0.891666667....... | .......ccouewvvrremerre | vererernreeee 75,000 | covoriireces 75,000 | cooovrererern 74,991 | i 74,997 [ | e [ [ v i [ v 75,000 | oo | e (V1 I 1,316 1FE......
883145 AN 4| TMCL 2012-1A A ABS 4.21 04/15/2027 ..........ccconvvvnne R.. | 06/15/2013| MBS Paydown 0.883333333....... [ .cccovveernervnrinenns | vererneerneeen 75,000 | covinirnnces 75,000 75,000 | cooovvererren [ s (V1 I 1,579 1FE......
885220 DX  8|TMST 2003-4 M1 MEZ FLT 09/25/2043............cocoveer | vevee 04/25/2013| MBS Paydown 0.143134092....... [ .cccovrvrrrrnnvnrinnns | vvvvrernnnn84,993 | (i, 64,993 64,993 | ..o [ (V1 I 185
885220 DX 8| TMST 2003-4 M1 MEZ FLT 09/25/2043..........ccoccervees | o 05/25/2013| MBS Paydown 0.14212519......... | coeerveervernerrncernee | cevvrerrnernn28,168 | o 28,168 28,168
885220 DX  8|TMST 2003-4 M1 MEZ FLT 09/25/2043...........ccocooveer | vevee 06/25/2013| MBS Paydown 0.13731953......... [ ccccovvvervvrvererinns | crvrreen 134,169 | i 134,169 | oo 113,373 | i 113,800 | v | e 5415 | | e 5415 | | 134,169
88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46..........ccccovvrevurer | verer 04/25/2013| MBS Paydown 0.2288496........... | cccccoerenrriverrnrernne | cverrenernn88,612 | o 88,612 88,612
88522R AB  0|TMST 2006-5 A2 SEQ FLT 10/25/46.........cooccmvremnrrnn | verer 05/25/2013| MBS Paydown 0.226077219....... | ccccooeeerervnernncennes | cerereernern. 55,448 | oo 55,448 55,448
88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46. 06/25/2013| MBS Paydown 0.221207319 97,398 97,398
88948A AR 8| TOLL ROAD INV 11 0.00 02/15/16. .| 04/09/2013| CITIGROUP... ..8,000,000 | .........5,060,880 | ........6,510,067 | ....cocoevrreririee | 0ee130,246 | covorveriiirins | 10 130,246 | oo | v 6,524,474
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039. 04/16/2013| MBS Paydown 0.86415249 56,477
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039........cccovivreees | coree 05/16/2013| MBS Paydown 0.86058949......... 57,008
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039..........cccrvevres [ vonee 06/16/2013| MBS Paydown 0.8569949........... 57,513
89656C AA  1[TRL2010-1A A ABS 5.194 10/16/2040...........ccoocrvvvee | vees 04/16/2013| MBS Paydown 0.911842292....... [ ..ccocvvrvvrnrverinnns | vevvrerennnnd0,034 | i 40,034 40,034
89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040..........c.coccervees | vever 05/16/2013| MBS Paydown 0.908489192....... | ccccovvvvrrverrneernee | ceverrrrnernid0,237 | o 40,237 40,237
89656C AA  1|TRL2010-1A A ABS 5.194 10/16/2040..........ccoovververs | vever 06/16/2013| MBS Paydown 0.905120481....... | ccccoovvervrrnernnernes | corererrnen40,425 | i 40,425 40,425
89656F AB 2| TRL 2012-1A A2 ABS 3.525 01/15/43........cccoovvrvernes | covee 05/08/2013| CONSENt FEE........vvurverrieririns | coriverierrrerieninee | errnerinenesB,828 [ o [ | (V1 I 5,625 | .o | e (V1 I
89678D AA 3 |TCF 2012-1A A ABS 4.21 05/14/2027.......ocvvvrvvmerns | vever 04/14/2013| MBS Paydown 0.908333334 0 58,333 | oo | oo 0
89678D AA  3|TCF 2012-1A A ABS 4.21 05/14/202 .105/14/2013| MBS Paydown 0.9.. 58,333 58,326 58,327 1 58,333 0
89678D AA 3 |TCF 2012-1A A ABS 4.21 05/14/2027.......ocvvvvrvmerns | venes 06/14/2013| MBS Paydown 0.891666666 ...58,333 58,326 | ... ...58,327 1 58,333 | oo | 0 1FE......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41......oovvevvinaes [ 04/15/2013| MBS Paydown 0.790387299....... 107,769 | ..ocvoenee 107,769 | c.oovvvrne 107,769 ((0)) PSSO [ 107,769 | oo | e 0 1FE......
89690E AA 5| TRMF 2011-1A ATA ABS 4.37 07/15/41....c..ovvvvvvraes [ 05/15/2013| MBS Paydown 0.780541303....... 108,306 | ....ccvovee 108,306 | ...cvvvvee 108,306 ((0)] RO [ 108,306 | ....ovvvrverrns | e 0 1FE......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41......covvvrvvries [ e 06/15/2013| MBS Paydown 0.770650221....... 108,802 | ......cceue. 108,802 | ..oocvvrne 108,802 ((0)] T [ 108,802 | ..coovververens | e 0 1FE......
903436 AA  1|USAIR2011-1 A7.12510/22/23........coovvevvrerrirevnns | e 04/22/2013| Sinking Fund Redemption 100.0. | .......cccoerurverrvns | vrvvernnnn65,939 | (o 65,939 | ..o 65,939 | oo 65,931 (V1 I 65,939 | ..o [ e 0 3AM.....
90345W  AA 2| US AIR 2012-1A 5.90 10/01/2024..........ocovvverervmerne [ e 04/01/2013| Sinking Fund Redemption 100.0. | .....ccccovevreveveenns | vevivvirineen 9,008 | oo 9,008 | .coovrrnnnd 9,008 | ..coveriren 9,008 (1 T 9,008 | .o [ e 0 2FE......
908594 AC 8| UNION TANK CAR CO 4.71 05/15/2020..........cccouuens | o 05/15/2013| Sinking Fund Redemption 100.0. 818,182 | ...cccoonue 818,182 | ..coovueee. 818,169 I ST ISR 818,182 | ..cveerreies [ 0 | P
92334N  AB 9 |VEOLIA ENVRNMT 6.00 06/01/2018........ccccovrvurvurne [ s 06/12/2013| Cash Tender 118.11......cccovvvvvins [ ovverrmrverneveinnn | 2000rn.9,448,800 | ... 8,000,000 | ......... 8,292,930 | ......... 8,272,748 | ..o | eereeenn(8,928) | oo [ e (8,928) [ ..o | e 8,276,050 | ...covvrrrrnenn 1,172,750 |..1,172,750 2FE......
92922F 3G 1|WAMU 2005-AR12 1A2 SEQ SSNR CSTR 10/2035.. | ..... 04/25/2013| MBS Paydown 0.033169245 452,901 | .0 434,502 | i 842,686 [ oo | e 0178 [ | 3178 [ | 852,901 | e [ 0 1FM.....
92922F 3G 1|WAMU 2005-AR12 1A2 SEQ SSNR CSTR 10/2035. . | 05/25/2013| MBS Paydown 0.022142536.. 441,068 0 1FM.....
92922F 3G 1|WAMU 2005-AR12 1A2 SEQ SSNR CSTR 10/2035.. | ..... 06/25/2013| MBS Paydown 0.011443521 427,961 | oo 810,575 | i 418,308 [ o | 13,043 [ | e 13,043 [ | 827,961 | [ 0 1FM.....
92922F W3 8| WAMU 2005-AR10 1A2 SEQ CSTR 09/25/2035........ | ..... 04/25/2013| MBS Paydown 0.859891361....... 152,491 | i 150,395 | i 150,459 | oo [ e85 | s [ e85 | | e 152,491 | [ (V1 I 316 1Z........
92922F W3 8| WAMU 2005-AR10 1A2 SEQ CSTR 09/25/2035........ | ..... 05/25/2013| MBS Paydown 0.836489943....... 116,235 | vvveer e 114,637 | et 114,686 | e | v 143 | s | v 143 | i | 0 116,235 | i | e (V1 I 482 1Z........
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92922F W3 8| WAMU 2005-AR10 1A2 SEQ CSTR 09/25/2035........ | ..... 06/25/2013| MBS Paydown 0.777084339....... | .cccoovovivernrrerinnns | creeeennn 295,068 | ............295,068 | ............ 291,010 295,068 | ..coovvererres | oo 0 09/25/2035(1Z........
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46.... 04/25/2013| MBS Paydown 0.380844525.. 11,984 14,841 | oo | s 0 01/25/2046
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46. .| 05/25/2013| MBS Paydown 0.37907647 10,608 0 01/25/2046
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46.... 06/25/2013| MBS Paydown 0.377841688.. 7,409 | v | e 0 01/25/2046
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... | ..... 04/25/2013| MBS Paydown 0.435266544....... | ....ccccovvvrerrnrinns | vrerrrenennn 26,641 | 26,641 | i 21,246 39,311 | e [ 0 02/25/2037
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... | ..... 04/25/2013| Pass-Through LOSS........ccevereees | coveeneenenrnenineennns | vervennrnerneeinneennns | cevnerennnn 12,670 | i 10,104 | oo | e [ e | oo (V1 SOOI PUOTORTORRTURUOOT VPRI PO (V1 IO 208 |02/25/2037
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... | ..... 04/30/2013| Book Value AQIUSIMENL..........ccoe. [ overrrrrrininrirerinne [ o | e | e | e 2,266,807 | ..ovvvvvererirriinns | e | e (V1 I (79,543) | ..ovvervrerres [ v (01 I 02/25/2037
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... | ..... 05/25/2013| MBS Paydown 0.425528998....... | .cccveverrvnerierirens | cornerineennd 55,148 | ..ovvvernen 55,148 | ..ovvvrnens 43,981 | oo 50,026 | ..oocverrercriins | e 4,663 | oo [ e 4,663 | ..o 64,141 | v [ e (VN I 1,132 {02/25/2037
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... | ..... 05/25/2013| Pass-Through LOSS.........c.cveeres | covevneerneiinseineisnns | seveeneieesiesinesinne | cveneesssen 8,993 | oo TAT2 | s | e [ e | e (V1 SOOI PRORTORPIORTURRPUUROTR IUPURPRIRTRRTO OO (V1 I 185 |02/25/2037
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... | ..... 05/31/2013| Book Value AdJUSIMENL..........ccov. | coreerrreenirnerierinne | crernmeinnieeiieninees [ e | e | coeenens 2,266,807 | ..o [ e [ (V1 I 34,830 | .o [ e (V1 IR 02/25/2037
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... | ..... 06/25/2013| MBS Paydown 0.4176256609....... | .cccveeerrenerrnerirens | cerneerneennsd 41,645 | oo 41,645 | .o 33,212 | oo 40,603 | ..oeveriiciinns | e 2,290 | o [ e 2,290 | .o 41,845 | .o [ (V1 I 1,023 {02/25/2037
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... | ..... 06/25/2013| Pass-Through LoSS...........cc.ceern. 22,849 | .ovvvererieis [ (V1 I 256 | 02/25/2037
92935H AA  7[WCP 2010-1 A 4.141 11/15/2015.. .104/15/2013| Sinking Fund Redemption 100.0. 11,111 0 11/15/2015
92935H AA  7|WCP 2010-1 A 4.141 11/15/2015.. 05/15/2013| Sinking Fund Redemption 100.0. | .... 85,631 | ..oovrverianins [ cenne 0 11/15/2015
92935H AA  7[WCP 2010-1 A 4.141 11/15/2015......coovvvrervrrrcrnrnns [ s 06/15/2013| Sinking Fund Redemption 100.0. 81,124 | .o [ 0 1111512015
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18........ocvcvvee | e 04/25/2013| MBS Paydown 0.177267897....... 11,199 [ v [ (V1 IO 186 |03/25/2018
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18.........cccove. | venee 05/25/2013| MBS Paydown 0.169874624....... 10,498 | .oovvvveviiens [ [V I 218 |03/25/2018
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18........cccoovvee | e 06/25/2013| MBS Paydown 0.161371182....... 12,075 [ oo [ e [V I 301 |03/25/2018
939336 TX 1| WAMMS 2003-MS7 P PO 3/25/2033.........ccccouvemernne [ v 04/25/2013| MBS Paydown 0.057952376....... | ccccoveemrvrnerirerenes | veernrrineiins 1,150 | v 1,150 736 | oo 894 | oo | e 26 | o | e 26 | s 1,150 | oo [ e (V1 IR 03/25/2033
939336 TX 1| WAMMS 2003-MS7 P PO 3/25/2033..........ccoovvverree [ v 05/25/2013| MBS Paydown 0.05539437......... | cecevveeeremmrverirens | cevierireceienens 640 | oo 640 409 [ 386 | i | e A1 [ | e A [ 640 [ ..overrrcrrns [ (V1 I 03/25/2033
939336 TX 1| WAMMS 2003-MS7 P PO 3/25/2033.........ccccovvvmerrne | e 06/25/2013| MBS Paydown 0.054357993 166 230 |..... 230 <1 O DN 0 . |03/25/2033
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. . | 04/25/2013| MBS Paydown 0.197022516.. 5,908 0 07/25/2036
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. 04/25/2013| Pass-Through LOSS.........c.ccceeures [ coveverrerininnirennnes [ cererrenverinneeiens | cevvnrreeeneh, 584 | 3,897 | s | v | e | cevverinsnnenns | vernnennneeneen0 | e [ [ | e 0 07/25/2036
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ... 05/25/2013| MBS Paydown 0.194411757........ | cocceveevvrvrnernnennes | vernrrnneee T8 | i 5,781 | it BB7 [ 884 | s | v T4 [ | il T4 [ 5,781 [ ovveeerenernes | e 0 | v 19 | 07/25/2036
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ... 05/25/2013| Pass-Through LOSS..........ecverer | corverremnrinerireninnee | eevmmviennrnenirenenens | covnerrnnneendy 02 [ i 3,883 [ s | e [ e [ | o0 [ [ | e | oo 0 | s 15 | 07/25/2036
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ..... 06/25/2013| MBS Paydown 0.19165271......... | coveevevvermerireeenee | vevrvrrirneeen8,862 | covriiirneenn 5,862 [ o565 [ e, 950 | s | evvveeineennn 78 e | s 78 [ <172 R B (01 I 23 |07/25/2036
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | v..c. 06/25/2013| Pass-Through LOSS..........ccuveeres [ ovevvrinerinrncirerinnes [ e | cevnereneeee D, 174 | 029 | s | e | e | vevversnnenenns | vernreeninnneen0 | e [ [ | e (V1 IO 20 |07/25/2036
9497EU AD  9|WFHET 2006-1 A4 SEQ FLT 05/25/2036..........cccccc0. | venee 06/25/2013| MBS Paydown 0.980187358....... | .ccccovvvrvrrverirerernee | cevrrrrnernn 59,438 | i 59,438 | oo 50,076 | 54,409 | s | 898 [ i | 898 [ 59,438 | ..ovvereires [ 0 05/25/2036
94981S AN 4| WFMBS 2005-16 A10 PAC 5.75 1/25/2036..........cc.c.. | .once 05/25/2013| MBS Paydown 0.93850679......... | cccceeeeerenerreeernes | vvrerrnenn814,932 | 614,932 | ......620,385 | oooiri0801,269 | oo | e (B43) [ o | e (B43) [ o [ e 614,932 | oo [ 0 01/25/2036
94981S AN 4| WFMBS 2005-16 A10 PAC 5.75 1/25/2036............... | cooee 06/25/2013| MBS Paydown 0.87674735......... [ ccccovrrvervvneverienes | crrnreenrn017,594 | i 617,594 | 1o 623,071 | 1iii0B03,872 | oo | evrerreeena(B63) | o [ vernieernn(6683) | oo | v 617,594 | .oovvvervrres | e 0 01/25/2036
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037........ccoccves | vevee 04/25/2013| MBS Paydown 0.37515409.... 67,579 | oo | e 0 07/25/2037
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037. .| 05/25/2013| MBS Paydown 0.36557166 59,938 0 07/25/2037
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037.........coccees | e 06/25/2013| MBS Paydown 0.35568181.... 63471 | s | e 0 07/25/2037
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037........cccoccves | vevee 06/25/2013| Pass-Through LOSS........cccueveeres | covererenmrrrnenienines | seemnninnnrnenieneinens | cevnseennenneen 2881 [ 2,852 [ i | e | ervenenenineinnes [ eoveensennsnnnens | vevvseenneninnen0 [ 9,286 | .cooovvvrerinens | e 0 07/25/2037
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36........ | ..... 04/25/2013| MBS Paydown 0.37927538......... | cccoovvrnrvrmmrirnrrens | cevrrirenrencd,200 | i 4,200 | 33,813 [ 34,911 | s | 08,103 [ | 8,103 [ 44,200 | .oovvevrirrns | e (1 I 388 |03/25/2036
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36........ | ... 05/25/2013| MBS Paydown 0.37307283......... | ccccooeevrvevverrneennee | eervreernernn50,855 | ciiiirrn.50,855 | oo 38,904 | i 40,168 | s | 9,547 | | 9,541 [ 50,855 | ..ovvererien [ s 0 | v 559 |03/25/2036
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94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36........ | ..... 06/25/2013| MBS Paydown 0.36765012 ..44,461 44,461 34,013 22472 |..... 22,472 44,461 03/25/2036( 1FM.....
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03/25/2036................. | ... 04/25/2013| MBS Paydown 0.07247371 8,817 8,817 03/25/2036( 1FM.....
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03/25/2036...........ccccre | . 05/25/2013| MBS Paydown 0.067359352 3,989 3,989 03/25/2036( 1FM.....
94983Q AJ  5|WFMBS 2006-3 A9 SEQ 5.50 03/25/2036...........ccc00. | cevne 06/25/2013| MBS Paydown 0.05289458......... | .ccccovvemerierineinns | cvreerienes 404,652 | ...........404,652 | .......... 407,594 | .....c..... 807,750 | oo | voreenned(1,457) [ o [ vveieeend(1,457) | s | s 404,652 03/25/2036| 1FM.....
94983Q AN  6|WFMBS 2006-3 APO PO 3/25/2036...........ccccovvrremrrer | conee 04/25/2013| MBS Paydown 0.223891573....... | ccccovervnerverirerenns | vevivvriniiins 1,629 2,240 03/25/2036| 1FM.....
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036...........ccccnervrvenes | cenee 04/25/2013| Pass-Through LOSS........c..cveeeres | vevereererinernerinens .0 [0 UUPURPIURRRRRTONR IRUPRROTORURIORR IFPORPTORRRRROOR PN (V1 PO I (306) 03/25/2036| 1FM.....
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036...........ccccovvrvmrrer | covee 04/30/2013| Book Value AQIUSIMENL..........cco. [ orererrrirrinrinerinnns [ e | e | v | e 87,469 | ..o | e | e {0 [ ORI IO (995) 03/25/2036( 1FM.....
94983Q AN  6|WFMBS 2006-3 APO PO 3/25/2036............cocvvrereres | vevee 05/25/2013| MBS Paydown 0.223021935 650 650 KY (0 I KL N B 20 [ oo [ e 20 650 03/25/2036( 1FM.....
94983Q AN  6|WFMBS 2006-3 APO PO 3/25/2036............cocrvrrreres | veree 05/31/2013| BoOk Valug AQJUSIMENL..........ccv. | coverrrenrineiierines | ceeneeisenesiiinninees [ ceneeineisnssinnsinnnes | eoverenseesennnsinnes | oerereennneee8TA89 | coviciieiincinns [ e [ e 0 [ | e 690 03/25/2036( 1FM.....
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036...........cccconvrrevrrer | covee 06/25/2013| MBS Paydown 0.22051034......... | ccccooervvrvneriverrene | evvvverrenceee 1,876 | e 1,876 | e 1,070 | o972 | s [ v B1 | oo [ e, 61 | 1,876 03/25/2036| 1FM.....
949837 AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 04/25/2013| MBS Paydown 0.23849072 389 ... 389 | 74,940 03/25/2036( 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 05/25/2013| MBS Paydown 0.23782838 106 |..... 106 15,896 03/25/2036| 1FM.....
949837 AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 06/25/2013| MBS Paydown 0.23472667 504 |..... 504 74,441 03/25/2036( 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037.........ccoeemurer [ v 04/25/2013| MBS Paydown 0.21656618 . 860 |..... 860 67,224 12/28/2037| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037........cccovvcreres | vevee 05/25/2013| MBS Paydown 0.205759591........ [ .cccovvrvervrrneererinnns | crrvriininns 115,139 | v 115,139 | v 92,471 | ovvvvrinns 89,166 | ..ovvrrveririens | e 18,295 | oo | s 18,295 | .ovvvvevvervenn | e 115,139 | oo [ (01 O 12/28/2037| 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037.......c.ccocvmurer [ e 06/25/2013| MBS Paydown 0.19193483......... | cccceovrvrerrerenennns | crvverieens 147,298 | ....ccooeee. 147,298 | .ooovveneee 118,299 | covvrvrne 114,071 | oo | e 49,010 [ .ovvoreerrerinens | e 49,010 [ .o [ e 147,298 | oo | s (V1 IR 12/28/2037| 1FM.....
94986M AA 0 [WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | ..... 04/25/2013| MBS Paydown 0.32979337......... | cevereernrrerneinerirens | cernreineenas 39,762 | ccovrrennens 39,762 | oo, 39,985 | .oovvnne 39,868 | ..cveririieines [ e (2515) ) TN IO (P2315) ) I 39,762 | .o | e (V1 I 793 |01/25/2038 3FM.....
94986M AA  0[WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | ..... 05/25/2013| MBS Paydown 0.32450821......... [ .cccoovverovvrrerinns | creenen 105,703 | i 105,703 | ..oe00e0rs106,298 | ..o 105,985 | ooovvvececinns | veriieenees(T07) | e | evveriieenees(T07) | e | e 105,703 | oo [ e 0 2,641 |01/25/2038 3FM.....
94986M AA  0|WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | ..... 06/25/2013| MBS Paydown 0.29980738 ..494,016 0 . 14,825 |01/25/2038| 3FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033.........c.cccouver [ vonee 04/25/2013| MBS Paydown 0.04054457 , 097 | 38,118 | 038,407 [ e | e 742 | e | et 1,742 | | e 81,097 [ [ [V I 788 |09/25/2033( 1FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033........cocovvver [ vonee 05/25/2013| MBS Paydown 0.040267024....... | .cccovvevernerirneenes | veerveinnerand 4441 | s 4,441 4441 | e [ e 0 09/25/2033| 1FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033........cocovvver [ wonee 06/25/2013| MBS Paydown 0.03709318......... | ceveeeernrrermeinerirens | e 50,782 | ccovrrrnncns 50,782 | coverernens 47,100 | oo 47,850 | oo | e 2,518 | oo [ e 2,518 | oo 50,782 | .oovvivrrinnis [ e 0 09/25/2033| 1FM.....
950840 AA 6| WESFARMERS LTD 6.998 04/10/2013.........cccovvenues [ venee 04/10/2013| Maturity 100.0.........ccoeverrerrrernns | corerrerienrnerieniene | overen 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ......... 4,000,000 | ..ooovereerirines [ e | e (VI UOORRORROOR ISR 4,000,000 | ..oovvvrrrerirne [ e 0 04/10/2013| 1FE......
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18........... | ..... 04/15/2013| Paydown 100.0.. .. 13,722 (KN 728 IO 0 12/15/2018| 1...
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18........... | ... 05/15/2013| Paydown 100.0.. , ...13,799 13,799 [ v [ e 0 12/15/2018| 1...
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18........... | ... 06/15/2013| Paydown 100.0........couevererereeine | vorernermernnerineniens | cerneeineinns 13,876 | oo 13,876 13,876 | oovovveceens | s 0 12/15/2018| 1...........
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025..........cocreve | vevee 04/20/2013| MBS Paydown 0.608913926....... [ ..ccovvververrererinn | crrrreen 138,418 | 138,418 | ..o 138,418 | 137,962 | oo | e AB | o | e A8 | o | e 138,418 | oo [ e 0 09/20/2025| 1FE......
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025...........coccreree | . 05/20/2013| MBS Paydown 0.58221652......... [ .cccooeverevviverinn | crrnennn 133,487 | .. 133,487 | ... 133,487 | e 133,048 | .o | v 98 [ [ e 98 | o | s 133,487 | oo [ 0 09/20/2025| 1FE......
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025.... 06/20/2013| MBS Paydown 0.533805662 ...241,258 172 |..... L1772 [T IR 242,054 | ..oooviieinns [ 0 09/20/2025| 1FE......
96032T AA  4|WESTR 2012-2A A ABS 3.0 01/20/2025 .110/20/2012| MBS Paydown 0.93760956: (V1 FSOOSOTOTURTORN PRORPORPTOROPURPUOROIR IUSUTPTRTRRPOO OO 0 01/01/2025| 1FE......
96032T AA 4| WESTR 2012-2A A ABS 3.0 01/20/2025.... .| 04/20/2013| MBS Paydown 0.782114194 \ CATATET [ | e 38 [ e [ e 38 | e | s LEEYYA I P 0 01/20/2025| 1FE......
96032T AA  4|WESTR 2012-2A A ABS 3.0 01/20/2025...........cocverees | covee 05/20/2013| MBS Paydown 0.755127066....... | ..c.ovvvrrrerreneinns | cvrverienns 175,416 | coovvveeee. 175,416 | oo 175,416 | v 174,926 | oo | i 53 | e | e, LS T TR ISR 175,416 | oo | s 0 01/20/2025| 1FE......
96032T AA 4 |WESTR 2012-2A A ABS 3.0 01/20/2025...........cocccrves | cevee 06/20/2013| MBS Paydown 0.728832543....... | .cccoovvvererereneenns | crvverienns 170,914 | .....c...ec. 170,914 | oo 170,914 | oo 170,437 738 |..... 738 | oo | e 170,914 | oo | s 0 01/20/2025| 1FE......
96032V AA 9| WESTR 2013-1A A ABS 2.25 08/20/2025...........cccoue. | vonce 06/20/2013| MBS Paydown 0.93734751......... | cecveeeernerirerinenins | cerveriennd 626,525 | ............ 626,525 | ............ 626,525 | ............ 626,525 681 |..... (5121 I OO PO 626,525 | ...coovrenrrins [ 0 08/20/2025| 1FE......
96032V AB  7|WESTR 2013-1A B ABS 3.75 08/20/2025............co0o. | coree 06/20/2013| MBS Paydown 0.93734751......... cevenrernsneens | e 106,509 | i 106,509 193 [ [ e 193 i | 00 106,509 | v [ (V1 I 266 | 08/20/2025| 2AM.....
961548 AS 3| WESTVACO CORP 7.50 06/15/2027..........oovcevvenees | o 06/15/2013| Sinking Fund Redemption 100.0. 574,000 | ....c....581,181 | i 579,957 | i | e (6,017) 0 ..21,525 | 06/15/2027| 2FE......
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96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031 e 04/15/2013| Paydown 100.0.. T280 | oo 1281 | e 1281 | el 1280 | s | e | e 0 7,241 IO 0 09/15/2031(1...
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031..........ccccc. | ..o 05/15/2013| Paydown 100.0.. T,282 | e 1,282 [ e 1,282 | e 1,282 | s [ [ 0 7,282 | oo | e 0 09/15/2031| 1
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031 N 06/15/2013| Paydown 100.0.. 7,322 | oo 1,322 | 1,322 | e 1,322 | e | v | oo 0 7,322 IO 0 09/15/2031|1...
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 04/15/2013| Paydown 100.0........ccoeveriernrenns | coverrmrieensnenieeenes | ceernseeseian 8427 | oo 8427 | e 8827 | 8827 | i | e [ (V1 I 8,427 IO 0 10/15/2032| 1...........
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 05/15/2013| Paydown 100.0........ccceverrerirens | covveerrnerirerieninnes | cevevrienniinn 8AT4 | oo BATA | i BATA | i BATA | i | e [ e (V1 I 8,474 OO 0 10/15/2032| 1...........
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 06/15/2013| Paydown 100.0........ccoevereerrrene | cvvereernerserienenes | seernssisnenen 8,521 | ciivrreenn8,521 | 8,521 | 8,521 [ | e [ (V1 I 8,521 v | 0 10/15/2032| 1...........
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 04/15/2013| Paydown 100.0.. 6,896 | ..ccovieerrn6,896 | 6,896 | 8,898 [ | [ 0 6,896 IO I 0 06/15/2033(1...
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 05/15/2013| Paydown 100.0.. X 6,934 | .voieenn6,934 | 8,934 | 8,934 [ | e [ 0 6,934 IO 0 06/15/2033|1...
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 06/15/2013| Paydown 100.0........cceverierrrenne | covermeenerinenieeenes | ceernseineiad 6,972 | cooireeeenn8,972 | 8,972 | 8,972 [ | e [ (V1 I 6,972 IO 0 06/15/2033| 1...........
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034............cccocnns | cevee 04/15/2013| Paydown 100.0........ccceverrermirins | coveeerrnerirerienennes | cevverinneiinn 8,443 | i 8,443 | i 8443 | B3 [ | [ (V1 I 8,443 OO 0 05/15/2034|1...........
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034...........ccccones | cevne 05/15/2013| Paydown 100.0........ccoueverrerreenne | cevereernensnenienines | ceereeeneean 8,490 | .o 8,490 | 8,490 | 8490 [ | e [ (V1 I 8,490 OO 0 05/15/2034|1...........
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034............cocoeves | vevee 06/15/2013| Paydown 100.0.. 8,537 | vevviriieeen8,537 | eiviiine8,537 | creieiiee8,537 | e | e | e 0 8,537 I 0 05/15/2034/1...
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 04/15/2013| Paydown 100.0.. 5,633 | oiveerennn5,633 | 5,633 | 05,633 | e [ e | 0 5,633 0 10/15/2033] 1...
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 05/15/2013| Paydown 100.0.. 5,664 | oo 5,664 | 5,664 | 5,664 | s | s | e 0 5,664 S 0 10/15/2033 1...
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033....... | ..... 06/15/2013| Paydown 100.0.........evvvvvererinnes [ orenrrneiniineireninns 5,696 | ..o 5,696 | 5,696 | 5,896 [ o | [ (V] I 5,696 IO I 0 10/15/2033| 1.....ccone.
96928* CU  9|LOWES WM BLAIR PASS 5.90 02/15/2029.............. |..... 04/15/2013| Paydown 100.0 36,582 IO I 0 02/15/2029| 1...........
96928* CU  9|LOWES WM BLAIR PASS 5.90 02/15/2029.............. |..... 05/15/2013| Paydown 100.0 36,761 O 0 02/15/2029|1...........
96928* CU  9|LOWES WM BLAIR PASS 5.90 02/15/2029... B 06/15/2013| Paydown 100.0.. 36,942 v | 0 02/15/2029|1...
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1/15/2035.............. | ..... 04/15/2013| Paydown 100.0.. 13,640 0 01/15/2035|1...
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1/15/2035. e 05/15/2013| Paydown 100.0.. 13,710 IO I 0 01/15/2035( 1...
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1/15/2035.............. | ..... 06/15/2013| Paydown 100.0 13,781 IO 0 01/15/2035| 1...........
96928* CZ 8|CVS CAREMARK SER 2010E 7.25 1/15/2036.......... |..... 04/15/2013| Paydown 100.0 5,017 O 0 01/15/2036| 2...........
96928* CZ 8|CVS CAREMARK SER 2010E 7.25 1/15/2036.......... |..... 05/15/2013| Paydown 100.0 5,047 IO 0 01/15/2036| 2...........
96928* CZ 8|CVS CAREMARK SER 2010E 7.25 1/15/2036.......... |..... 06/15/2013| Paydown 100.0.. 5,078 IO 0 01/15/2036| 2...
96928* DA 2| VET AFFAIR HENDERSON NV 5.37 8/15/2031........ | ..... 04/15/2013| Paydown 100.0.. 39,324 IO I 0 08/15/2031|1...
96928* DA  2|VET AFFAIR HENDERSON NV 5.37 8/15/2031........ | ..... 05/15/2013| Paydown 100.0 39,500 S 0 08/15/2031|1...........
96928 DA 2| VET AFFAIR HENDERSON NV 5.37 8/15/2031........ | ..... 06/15/2013| Paydown 100.0 39,676 IO IR 0 08/15/2031(1...........
96928* DE  4|KOHL'S CORP CTL 5.80 1/25/2029.........cccrvvenvvervens | conee 04/25/2013| Paydown 100.0 54,295 IO 0 01/25/2029| 2...........
96928* DE  4|KOHL'S CORP CTL 5.80 1/25/2029.. I 05/25/2013| Paydown 100.0.. 54,558 IO 0 01/25/2029| 2...
96928* DE  4|KOHL'S CORP CTL 5.80 1/25/2029........ccccouvumrvennis | vuvee 06/25/2013| Paydown 100.0.. 54,821 0 01/25/2029| 2...
96928* DH 7| WAL-MART JOHNSON CNTY NY 4.56 8/15/2030.... |..... 04/15/2013| Paydown 100.0.. N . 28,830 S 0 08/15/2030| 1...
96928* DH 7| WAL-MART JOHNSON CNTY NY 4.56 8/15/2030.... |..... 05/15/2013| Paydown 100.0.........cvvvrrerernees [ orererrnrieieninerinnns | eevveerenins 28,939 | .o 28,939 | oovirereen29,212 | 29,182 | i | e (8) | e ()] E— . 28,939 IO 0 | oo 550 |08/15/20301...........
96928* DH 7| WAL-MART JOHNSON CNTY NY 4.56 8/15/2030.... |..... 06/15/2013| Paydown 100.0........couevvrrererine | verernerienmnerireniene | cerneeineenns 29,049 | .o 29,049 | .ooiren29,323 | iii29,293 | i | e (10) [ [ (L)) [ . 29,049 v | e [V I 662 |08/15/2030(1...........
96928* DJ 3| FRANKLIN COUNTY OH 5.25 9/15/2031.......cccomuvens | cevee 04/15/2013| Paydown 100.0 13,062 | cooireereen 13,062 | e 13,062 | s [ e [ (V1 I . 13,062 OO (V1 I 229 | 09/15/2031|1...........
96928* DJ 3 |FRANKLIN COUNTY OH 5.25 9/15/2031 e 05/15/2013| Paydown 100.0.. 13109 | 130109 | 13,109 | s | e | e 0 13,109 IO I 0 09/15/2031|1...
96928* DJ 3| FRANKLIN COUNTY OH 5.25 9/15/2031.......ccccvurens | cevee 06/15/2013| Paydown 100.0.. 13,176 | oo 13176 | 13176 | s [ | e 0 13,176 0 09/15/2031| 1
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96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029........... | ..... 04/15/2013| Paydown 100.0.......cceevverereernns | ceverrerrerinneineniens | cerneesneinns 21,788 | oo 21,788 | oo 21,989 | oo 21,970 )] ... (03] . 21,788 IO 0 10/15/2029] 1...........
96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029.. 05/15/2013| Paydown 100.0... (5)].eer (5) 21,890 IO I 0 10/15/2029
96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029.. .| 06/15/2013| Paydown 100. (6)]..... (6) 21,992 0 10/15/2029
96928* FH 5|LAFARGE CTL SER 2013-D 6.17 4/15/2025.. 05/15/2013| Paydown 100.0... w0 0 39,515 IO 0 04/15/2025
96928* FH 5|LAFARGE CTL SER 2013-D 6.17 4/15/2025........... | ..... 06/15/2013| Paydown 100.0........c.everererivies | verernrieerinnrireniene | e 38,554 | ..ccovvnncn 38,554 | ..oovvonee. 38,554 | ..o 38,554 w0 (V1 I . 38,554 OO 0 04/15/2025|4Z........
971807 AC 6| WILMINGTON TRUST 4.875 04/15/2013.......c.ccoceenee | venee 04/15/2013| Maturity 100.0........ccoeverrerrerennns | verererreernerieninee | ovevnn 8,500,000 | ......... 8,500,000 | ......... 8,463,714 | ........ 8,500,662 | ...oovvvncrierins | e (4,918) [ oo | s (4,918) [ oo 8,500,000 v | 0 04/15/2013| 2FE......
973582 ZZ 5| WINDSOR FINANCING TL B L+500 12/5/2017......... | ..... 06/27/2013| Paydown 100.0.........cvverreernies [ orererrnnisinninnrinnns | evvveereniees 17,709 | oo 17,709 | oo 17,531 | s 17,538 178 |..... 178 [ . 17,709 IO I 0 12/05/2017| 3FE......
973582 ZZ 5| WINDSOR FINANCING TL B L+500 12/5/2017......... [ ... 06/28/2013] Paydown 100.0.......ccvivveinrenennns | conesersssinssrnsninnns | covnsnissinns 10,000 [ .ovovris 10,000 | oo 9,900 | .o 9,903 100 |..... 100 | . 10,000 e e [ I 134 |12/05/2017| 3FE......
3899999. Total - Bonds - Industrial & Miscellaneou . . | e 464,283,317 | ..... 469,300,787 | ..... 433,466,430 | ..... 777,263,708 | .....cvevve. 942 [.15,715,268 | ......cccoennnd 0 ...15,716,210 | .ccoorvnnnne 0] ... 457,716,845 | ..ooovveinnn 0 |..6,566,437 |..6,566,437 |..9,039,387 |...... XXX... [..XXX....
Bonds - Hybrid Securities
06423W 20 4| BANK ONE CAP TR 7.20 10-15-31....cccvvrvinninnninnnens I ..... I 05/08/2013| Call 25.0. i | cerneniseisenissnnnns | oseenenens 192,975 | oo | i 210,111 | e JEZR TGN [l PR (] IR [P 192,975 v e (U] 7,835 | 10/15/2031| 2FE......
4899999. Total - Bonds - Hybrid SECUMties..........cooviiririiierisiiierissinas N 192,975 | .o 0 | e, 210,111 [ oo 192,975 | o0 | e ([ IFTTORON o I [P {0 IO | I [P 192,975 .0 0 0 e 7,835 |...... XXX... [.XXX....
8399997. Total - Bonds - Part 4 484,056,378 97,419,883 462,860,578 | ..... 806,565,409 .14,719,812 ..14,720,754 | ool | 477,489,906 ..6,566,437 |..6,566,437 |..9,852,337 |...... XXX... |.XXX....
8399999. TOHBI = BOMAS. sttt | e 484,056,378 | ..... 497,419,883 | ... 462,860,578 | ..... 806,565,409 .14,719,812 ..14,720,754 | .ol | 477,489,906 ..6,566,437 |..6,566,437 |..9,852,337 |...... XXX... | .XXX....
Common Stocks - Industrial and Miscellaneous
001750 AB 4| AMMC CLO 2011-9A 01-15-22......oeververrrrrerernrrnens R.. | 04/15/2013| Book Value AdiUStMENL...........c.cc. | covrvreernererneernirinns | cvverinens 778917 | XXX eevviee | cevirnrernenineineriens | eevneesssisensssnnens | e | oerenessseenenes | veees (V1 ISP ISP 778,917 OO (V1 ISR I XXX | U
001752 AE 4| AMMC CLO 2012-10A SUB 04/11/22........ccccovvemnrenne R.. | 04/11/2013| Book Value AdjUSIMENL..........ccoc. | corverrerrririeinriinns | cvrerienns 870,295 |............ XXX erviier | eerirerirnnrinnineiinns | ervneessseinnsienns | e | oo | veees (V1 PO ISP 870,295 IO (V1 SRR I XXX..o | U
RAYMOND JAMES &
009158 10  6|AIR PRODUCTS & CHEMICALS INC........ccovvvirrnie | venee 06/06/2013| ASSOCIATES | ... 55,000.000 | ......... 5,185,937 | ..ccovvenee XXX vvirs | v 4752913 | ......... 4,791,600 | ...... 131,813 | oo | e | v 131,813 | e | e 4,752,913 | oo [ e 433,023 |..... 433,023 | ...... 74,250 |...... XXXeoo | Lo
086516 10 1|BEST BUY CO INC.....c.oevvmiririrrirneinniserireriecenes | s 04/05/2013| BERNSTEIN.......ccooveverieririnnins | v 4,000.000 | ..ocooueend 98,837 |..ocovvvenee ) 9.0 ST ISV 98,430 | ..ocvvvirinen 1410 [ e | e [ e (VI UOORTRORRTOOPOR ISVOORPY 47,400 | ..o | o 51,437 | ... 51,437 | oo 680 |...... XXXeoo | L
086516 10 1|BEST BUY CO INC.....ccooovvurerreircireriseiseriesiseenies | e 04/08/2013| BERNSTEIN.......ccoovvercerrriieins | cevreens 5,000.000 | ..ocvvnee 125,954 |............ ). T IS 119,869 | covvovernrenns 4,932 | o [ | s (V1 PRI ISV 59,250 | .covveevririennn | e 66,704 | ...... 66,704 | ........... 850 |...... XXX | Lo
086516 10 1|BEST BUY CO INC.....cooovvvririiirciriniineieeriesiecinns | e 04/30/2013| INTERSTATE GROUP.......ccooeve | corrnens 3,250.000 | ...ooovevnees 86,552 | ...ooon... XXX oovoes | v 70,987 | oo 10,133 [ v | e [ oo (VI OO ISVt 38,513 | o | e 48,040 | ... 48,040 | ........... 553 |...... XXX | Lo
086516 10 1|BEST BUY CO INC.....coovvvririrrercerreinnrirerirerieceines | e 05/01/2013| INTERSTATE GROUP.......cccooeee | worener 18,750.000 | ............ 485,682 |............ ) 9.0 T ISR 345,591 | ...oooovee. 122,409 | oo [ | e (V1 PRI ISP 222,188 | ..o [ e 263,49 |..... 263,494 | ... 3,188 |...... XXX | Lo
17275R 10 2| CISCO SYSTEMS INC......ccoivmreerirerieeirneesseineens | e 05/16/2013| ISI GROUP.........ccoevereririrnerinns | s 50,000.000 | ......... 1,190,968 |............ XXX ovvre | v 852,435 | ......... 1,044,750 [ ..o | e [ e (V1 TR ISP 852,435 | ..o [ e 338,533 |..... 338,533 | ........ 8,500 | ...... XXXeoo | Lo
17275R 10 2| CISCO SYSTEMS INC.. 10/01/2012| BERNSTEIN......cvvvrvvirnrirernninns | cvnrnninninnneninnines | eoverennennnnnnneninns [ eonrnenssd XXX o [ [ | oo (130,035) | ovvovvrevrnnrcees [ erererreniesinnins [ eevnns (130,035) | ovvoveererrnrrens [ eeveererininsnrnnieninns [ overneiiennenns | vevee (V1 U IOV XXX..
25213A 10 7|DEXMEDIAINC.... .105/01/2013| Stock Split 1.0 for 5.0........cccvveve | wreerre8,818.000 | oo [ errrrersced XK [ [ | v | crvesinsenennee | e 0
302104 10 4| EXONE COMPANY.....ccovvimirveiieriiissinsieisssieninnes | veres 04/10/2013| FRIEDMAN BILLINGS RAMSEY 205,822 | ..covooeree XXXorirs | i 108,000 | covire00i201,000 | oo [ | oo (V1 OO ISP 108,000
302104 10 4|EXONE COMPANY.......ccomiummmimirierirreicnssseessninnns | e 04/30/2013| INTERSTATE GROUP.......ccoceve | worrenn ,250.000 | ..cooneees 238,708 [ .oooreeee XXX | vrrerrerenn 112,500 | cvir0000209,375 | o [ oo [ s (V1 PRI ISR 112,500 |
302104 10 4| EXONE COMPANY.......cocomiummrimermeriresesnensseissensnnes | e 05/14/2013| FRIEDMAN BILLINGS RAMSEY | ......... 3,120.000 | ..occveveee 148,356 | ...ooooeee XXXoorrs | crvrrerrerna56,160 | v 104,520 | oo | v | e (V1 SOOI ISV 56,160 | I
428236 10 3 |HEWLETT-PACKARD CO......cccoovvurmmrimrrnerirerirninirins | veves 05/24/2013| BERNSTEIN......oooovvieriiciirins | e 13,250.000 | .....ccoeee. 323,098 | ..o XXXoiiir | v 396,033 | ............53,672 | ... 37,233 | e [ e | i 37,233 | oo | s 226,045 | E
428236 10 3 |HEWLETT-PACKARD CO......oecovrerrrrmrrrerienernennnns | veves 06/06/2013| ISI GROUP.........coovrvrrrrreriricenes | e 100,000.000 | ......... 2,386,458 | ..oovreee XKX s | 0000002,590,419 | i 803,582 | ...... 281,000 | ..o | eererrrerireninenns | v 281,000 | ..ovvvcrreriee | e 1,706,000 |....cccccorserens |.....680,458 |..... 680,458 | ...... 26,400 |...... XXXeo | Lo
67572A 20 3| OCTAGON VII 0.00 12/02/2016.........cooererrrrrrrirriinns R.. | 06/30/2013| Book Value AdjUSIMENL...........cccc. [ oorveerereinrirniins | s 2,000,000 | .cvorrree XXXt [ v e [ | [ (VI SOOI ISP 2,000,000 IO (V1 ISR I XXX.oo | U
92870X 30 9| VOLTARI CORP.......covverimrricririrereriesrnerienirenenes | e 04/24/2013| Stock Split 1.0 for 10.0.......ccccvever | v 76,309.930 | .ceouveerrreerierenees [ eerrerereee KKK [ [ | e | e | e (V1 SUOURORTORPORN PTOPPORPTORPTORRPUOROTR IVPOPRORPRRPOO OO (V1 ISR I XXX | Lo
G79441 10 4|SEACOLTD..........c.... F...]12/31/2012] Liquidating Distribution..........ccoc. [ coorenernsninniinnnns | corverinnnns 52,188 | .coovreeee XXX [ e s [ | oo | e () [T [SOUOTOTORTRTROIOR TVRTRRION [PTOR 52,188 | ... 52,188 | ..o | v XXXeo | L
9099999. Total - Common Stocks - Industrial & Miscellaneous...... . (SRR [ 14177772 | oo XXX | 000....9,503,336 | ... 7,347,383 | ...... 320,011 | o0 | viiiienn0 | 320,011 | v l0 | 11,830,615 2,347,157 |..2,347,157 |..... 117,918 |...... XXX... [.XXX....
9799997 Total - Common Stocks - Part 4 4,177,772 7,347,383 | ..... 320,011 320,011 ..11,830,615 .2,347,157 |..2,347,157 | ..... 117,918 | ... XXX... | .XXX....
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9799999. TOtAl = COMMON SHOCKS. ...tttk | snisns 14177772 | oo XXX | e 9,503,336 | ......... 7,347,383 | ... 320,011 | v (V] [ (V) O 320,011 | oo 0] . 11,830,615 | oo 0 |..2,347,157 |..2,347,157 | ..... 117,918 | ... XXX... | .XXX....
9899999. Total - Preferred and COMMON SOCKS.......cuuuuiiiiiiiiiiiiieiii s | ernens 14,177,772 | e XK | v 9,503,336 | ......... 7,347,383 | ...... 320,011 | .o (] IFTRTROON o [ [ 320,011 | o0 | 11,830,615 2,347,157 |..2,347,157 |..... 117,918 | ... XXX... | .XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS...........vuuureruiimerieriieeirisseesss e essssessesssess st ssessssssssessssessssssens | soee 498,234,150 | ..o XXXoorivis | o 472,363,914 | ... 813,912,792 | ...... 320,953 |..14,719,812 .0 [....15,040,765 | ......ce..0 | .. 489,320,521 ..8,913,594 |..8,913,594 |..9,970,255 |...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....3.
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Statement as of June 30, 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 1 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./AC.V. Accretion Items Exposure Entity Quarter-end (b}
Purchased Options - Hedging Other - Call Options and Warrants
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | MORGAN STANLEY. .07/13/2012).07/11/2013 | ..o | e 2,197,825 | ....1,341.5300 271,032 | *H... | oo 271,032 | ......... 189,607 ....(49,812) 1.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT . | WELLS FARGO. .08/10/2012.08/09/2013 | 2,376,476 | ....1,399.8800 205,864 | *#... .205,864 | .. 85,851 (48,170)
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | BARCLAYS .09/12/2012).09/14/2013 | .....occvvvvre | e 2,060,372 | ....1,434.3700 144,859 [*#... | ......... 144,859 | ......... 152,658 ....(48,932) 1.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | CREDIT SUISSE .10/12/2012).10/11/2013 | ..o | e 2,007,124 | ....1,434.4600 162,796 | *#... | .oveeee. 162,79 | ......... 148,650 (33,092) 1.
S&P 500 CALL OPTIONS........... [EQUITY INDEX PRODUCT.......... MORGAN STANLEY ... v .10/12/2012(.10/11/2013 | ..o | e 1,013,353 | ....1,432.5600 | ........... 18,073 83,644 |*#... 83,644 68,179 (9,037) 1. .
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY ... v .11/09/2012 | .11/08/2013 | .....ovevve | e 2,365,051 |....1,397.7600 | ........... 76,141 283,194 |*#... 283,194 | ......... 219,114 | s [ e (38,071) - B
S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... BARCLAYS, 1211412012 1211312013 | .o | e 3,680,783 | ....1,418.6800 .133,488 426,273 [*#... | oo 426,273 | ......... 341,380 (66,744) 1.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | MORGAN STANLEY......cccomes  wrvvrmrrrrirrneerennns .01/11/2013].01/10/2014 | ..cvvovvverrs | e 1,531,393 |....1,461.0200 | .covvvrrrrriiennns | crrereenen 56,182 | vt | e 139,427 [*#... | oveene. 139,427 | ......... 106,655 (23,409) 1.
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... WELLS FARGO........ooimmeriins vrvrirneeeeirnnennes .02/15/2013).02/14/2014 | ....ovoovvverrs | e 2,356,648 | ....1,519.3000 139,570 [ *#... | .oveeee. 139,570 93,397 (23,086) L B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. .03/18/2013).03/14/2014 | ......vcovvverre | ceveen 2,515,764 |...1,552.3100 | ..cooeerrrrrmurrrrr [ wrereer 72,926 | covorcrviivcnrinns | e 116,944 [*#... | ..ooeeon. 116,944 ) 1.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. . .04/12/2013).04/10/2014 | ....cvoovvvcnre | e 2,792,938 | ....1,586.8200 98,648 | *#... 98,648 ) 1.
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MERRILL LYNCH.....ooivivivies v .05/10/2013).05/08/2014 | .......cocvvevre | ceveen 2,450,881 | ....1,631.2500 57,139 | *#... | e 57,139 (5,402) (5,686) L P— B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... BARCLAYS .06/14/2013).06/12/2014 | .....ovooovvevre | e 2,297,427 | ...1,613.4800 | ...cooovvvrirmmnvrcrs [ reeeern 102,420 | oo [ e TTT79 | "o | e 77,779 (24,641) 1.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . [BNP PARIBAS NY.....ccooovviies wvrirmrrrrirrnneneenns .07/09/2012|.07/06/2013 | ... ....88,131,530 |....1,354.6800 | ......1,805,984 3,525,134 |*#... 3,525,134 | ...... 2,123,786 1. .
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY ... v .07/09/2012(.07/06/2013 | ........cccvenne ...94,813,365 | ....1,354.6800 |......2,782,082 5,688,524 [*#... |...... 5,688,524 |...... 3,528,422 L B
S&P 500 CALL OPTIONS........... |[EQUITY INDEX PRODUCT.......... BARCLAYS .07/09/2012|.07/06/2013 | ... ...48,157,788 | ....1,354.6800 | ......1,061,499 2,407,812 [*#... | ...... 2,407,812 | ...... 1,203,673 1.
S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... MORGAN STANLEY ... v .07/09/2012 | .07/06/2013 | ......coververs | crvens 4,203,317 | ....1,354.6800 92,473 558,734 | *#... 558,734 532,768 1.
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... BNP PARIBAS NY.....ovviiiiens nverrirseeriiinnes .07/23/2012|.07/20/2013 | .....ocove ....82,217,797 |...1,362.6600 | ......1,605,548 3,267,901 [*#.. | ...... 3,267,901 | ...... 1,974,533 L B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY ....coevvvr wovrvvirrcnriinnnes .07/23/2012|.07/20/2013| ... ....86,703,303 | ....1,362.6600 | ......2,438,860 5,196,562 |*#... | ...... 5,196,562 | ...... 3,239,518 1.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS .07/23/2012|.07/20/2013 | ... ...41,988,501 |....1,362.6600 | ......... 868,020 2,141,185 [*#... | ...... 2,141,185 | ...... 1,152,741 1.
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE .07/23/2012).07/20/2013 | ...cvvovrenns | e 4,573,340 |....1,362.6600 96,040 229,513 | *#... 229,513 223,540 L B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE .08/07/2012|.08/06/2013 | ... ...97,716,344 | ....1,394.2300 | .....2,212,623 | ...covvvevrvrrrrernns | rvneerresnseereininns | creverreenns 4,110,467 |*#... | ...... 4,110,467 | ...... 2,803,927 1.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | CREDIT SUISSE .08/07/2012|.08/06/2013 | ... 114,204,272 | ...1,394.2300 | ......3,434,573 6,611,361 | *#... | ...... 6,611,361 | ...... 4,616,563 1.
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BARCLAYS .08/07/2012|.08/06/2013 | ................ ...49,882,060 |....1,394.2300 |......1,221,444 2,693,100 |*#... 2,693,100 | ...... 2,006,512 L B
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... MORGAN STANLEY. .08/07/2012).08/06/2013 | .......coevvrre | ceveed 6,342,475 |....1,394.2300 | ......... 141,437 468,776 |*#... | ... 468,776 | ......... 472,072 1.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BNP PARIBAS NY .08/22/2012|.08/20/2013 | ... ...73,751,225 |...1,418.1300 | ......1,600,224 2,950,569 |*#.. | ... 2,950,569 | ..... 2,126,206 1.
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY ... v .08/22/2012(.08/20/2013 | .......vevveeee ...87,305,211 [...1,418.1300 |.....2,413,909 | .oooovirivvrrrvcnes [ v | crireinennd 4535511 | *#... | ... 4,535,511 | ...... 3,333,353 L B
S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... BARCLAYS, .08/22/2012 (.08/20/2013 | ... ....45,056,896 | ....1,418.1300 |......1,006,539 2,386,893 [*4... | ...... 2,386,893 |...... 2,027,221 1.
S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... BARCLAYS, .08/22/2012 (.08/20/2013 | .....oovervens | crvene 3,935,491 |...1,418.1300 |........... 90,123 104,772 [ *#... | oo 104,772 | ......... 114,258 1.
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BNP PARIBAS NY.....ovviiiiens vveviirsesriinnnes .09/07/2012|.09/06/2013 | .........ocevee ...67,304,278 | ....1,432.1200 | ......1,350,202 2323271 [*#... | ... 2,323,271 | ...... 1,758,741 - B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. .09/07/2012|.09/06/2013 | ... ....64,747,999 |...1,432.1200 |......1,579,682 2,752,227 |*#... | ...... 2,752,227 | ...... 2,102,433 1.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BNP PARIBAS NY .09/07/2012|.09/06/2013 | ... ...42,764,402 |...1,432.1200 | ......... 931,660 2,047,720 .. | ...... 2,047,720 | ...... 1,830,116 1.
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... WELLS FARGO........ooommerirs vrvvirrsserrirnennes .09/07/2012).09/06/2013 | ......vcooverre | cevees 5,065,050 |....1,432.1200 | ........... 97,755 232,212 | *#... 232,212 | ... 254,248 P B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BNP PARIBAS NY...occviiiiiens rrevvieresreinns .09/21/2012|.09/20/2013 | ... ...59,758,350 |....1,460.2600 | ..... 1,179,813 | ..ccvvvvoovvvrrriiens | rvvrrrriirnenreinnns | cvvverrienns 1,942,030 | *4... | ... 1,942,030 | ...... 1,557,248 1.
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... BARCLAYS .09/21/2012|.09/20/2013 | ... ...59,236,987 | ....1,460.2600 | ......1,481,067 2474762 |*#... | ...... 2474762 | ...... 2,005,862 1.
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... MORGAN STANLEY.....cccovvs v .09/21/2012].09/20/2013 | ........cccc.. ...36,123,463 | ....1,460.2600 | ......... VETACTLTN [N IR DN 1,581,454 |4... | ... 1,581,454 | ...... 1,555,760 L B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .09/21/2012).09/20/2013 | .....vcooerns | e 4,216,250 | ....1,460.2600 86,012 44635 | H... | oo 44,635 | ... 71,297 1.
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 2,211,291 [*#... | ... 2,211,291 | ...... 1,713,161 1.
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE .10/09/2012(.10/06/2013 | ........cc0vevue ...68,569,312 | ....1,460.9300 | ......1,593,456 2,818,145 [*#... | ...... 2,818,145 | ...... 2,202,369 - B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY ....coevvvs wrvevvirrcnriinnnes .10/09/2012|.10/06/2013 | ... ...42,264,756 |...1,460.9300 | ......... 760,571 | covvvveverviinnens | seevvesrnsesnisnnenns | eevveennes 1,866,747 | *#... | ...... 1,866,747 | ...... 1,752,816 1.
S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... BARCLAYS, .10/09/2012 (.10/06/2013 | ......cvevvecs | crvene 5,775,432 |...1,460.9300 | ......... 106,268 180,186 | *#... | ..oooovn. 180,186 | ......... 213,337 1.
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BNP PARIBAS NY.....cvviimiers rvervirnesriinnnes .10/23/2012|.10/20/2013 | ......cooee ...55,927,765 |...1,433.1900 | ......... 998,805 | ...cvvvvrurreriiiens | ceerreninnesninineens | cereeiies 1,841,714 | *4... | ...... 1,841,714 | ...... 1,297,727 L B
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE .10/23/2012].10/20/2013 | ......cooveee ...57,842,034 |....1,433.1900 | ......1,277,360 2414723 |*#.. | ... 2,414,723 | ..... 1,713,037 L B
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1 2 3 4 5 6 7 8 9 10 1 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./AC.V. Accretion Items Exposure Entity Quarter-end (b}
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE .10/23/2012|.10/20/2013 | .......cooveevee ...34,054,649 |....1,433.1900 593,561 | vvvveererriiieens | ceeerenieeerisinenns | ceeeneies 1,593,153 | *#... | ...... 1,593,153 | ...... 1,316,840 | ovvveercrrirreees | e (296,780 - B

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... BARCLAYS .10/23/2012(.10/20/2013 | ..ooooovvvas [ o 4,961,161 |...1,433.1900 | ........... 88,805 2,17 | "o | s 72,117

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.......... .. | MORGAN STANLEY . .11/07/2012].11/06/2013 .|...83,634,761 |...1,428.3900 |......1,467,015 2735422 |*#... | ....2,735,422

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE 11/07/2012|.11/06/2013 | ... ....12,703,820 |....1,428.3900 | ......1,669,492 3,220,526 |*#... 3,220,526

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... . | CREDIT SUISSE 11/07/2012|.11/06/2013 | ... ....49,405,918 | ...1,428.3900 852,953 2,405,695 |#... | ...... 2,405,695

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY.....ccccoovs v 11/07/2012) .11/06/2013 | ... | e 6,367,579 |....1,428.3900 |........ 116,527 240,584 | H... | oo 240,584

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... BARCLAYS 11/2172012) 1172012013 .......coonvv ....87,894,456 |...1,387.8100 |......1,672,630 2977278 |*#... | ...... 2,977,278

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE 11/21/2012).11/20/2013 | .. ...44,442 471 |...1,387.8100 |......1,086,235 1,990,018 [*#... | ...... 1,990,018

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE 11/21/2012).11/20/2013 | .. ...41,025,045 |...1,387.8100 | ......... 813,223 O 1,880,897

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... MERRILL LYNCH.......ccovvmries v A1/2172012) 1172012013 | o | e 3,732,589 |...1,387.8100 |........... 77,638 #.. 82,388

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BNP PARIBAS NY......vviiieers v .12/10/2012|.12/06/2013 | ... ....82,268,522 |...1,413.9400 | ......1,605,875 2,670,649 *#.. | ...... 2,670,649

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... . | BARCLAYS .12/10/2012].12/06/2013 | ... ....39,115,835 |...1,413.9400 | ........ LSTAR XY [ SRR ISR IO 1,664,878 | *#... | ... 1,664,878

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... WELLS FARGO.........commmmmrins v .12/10/2012|.12/06/2013 | ................ ....38,479,896 |...1,413.9400 | ........ 799,295 | ..o | cevevissnessininnnns | eeeviii 1,762,084 | *#... | ... 1,762,084

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... MERRILL LYNCH.. 12/10/2012|.12/06/2013 | .....ooovccca [ o 5,853,803 |....1,413.9400 |........ 127,613 218,646 | *#... | .o 218,646

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... BNP PARIBAS NY. 12121/2012.12/20/2013 | ... ....83,785,676 |....1,443.6900 | ......1,559,422 2,576,683 |#... | ..... 2,576,683 .
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... BNP PARIBAS NY......vviiiiens i 12/21/2012).12/20/2013 | ........ccvc.. ...40,761,714 |...1,443.6900 |......... 971,546 | ..o | e | e 1,639,955 | #... | ... 1,639,955 P B

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

. | EQUITY INDEX PRODUCT..........

. [WELLS FARGO......coomvmviiiins cvvvnneniiisnenienes .12/21/2012|.12/20/2013 | ..
. | EQUITY INDEX PRODUCT..........

. ...40,582,644 | ....1,443.6900
. | CREDIT SUISSE .12/21/2012).12/20/2013 | ..

...... 4,298,530 | ....1,443.6900

T79219 | s | v | e 1,818,185 | #... | ...... 1,818,185
64,256 | *#... | ..o 64,256

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... BARCLAYS .01/08/2013].01/06/2014 | ................ .81,374271 | ...1,466.4700 | ....oooovvrrrriiians | e 1A72,702 | oo [ o 2,360,104 |*#... | ...... 2,360,104 | ...... 1,501,028 | ...vvvvcriirnens | e (613,626 | P B
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BARCLAYS .01/08/2013].01/06/2014 | ... ...41,405,067 |....1,466.4700 963,644 1,686,491 [*#... | ... 1,586,491 | ...... 1,024,365 | ...ovvocriirnens | (401,518 1.

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY.....ccoovvvs vrrrvvirisnrriirn .01/08/2013].01/06/2014 | ... ....36,572,860 |....1,466.4700 638,448 .

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... MERRILL LYNCH.......ccovmmries v .01/08/2013].01/06/2014 | ........coovvvve | cevves 5,160,166 | ....1,466.4700 | ....ccoooociimmmrrirs [ rrrnns JLULVXCYX R 141,666 |*#... | ..ooooo.. 141,666 | P B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE .01/22/2013].01/20/2014 | ... ....718,735,450 | ....1,485.9800 IV [, 1,487,304 ..2,190,560 |*#... | ...... 2,190,560
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... . | CREDIT SUISSE .01/22/2013|.01/20/2014 ... ...41,724,954 | ...1,485.9800 |.... IV [, 1,014,216 |.... v | eerernnnn 1,630,143 | o | 1,530,143
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... CREDIT SUISSE .01/22/2013|.01/20/2014 ................ ....33,410,836 | ....1,485.9800 621,459 | ..o | s 1,234,648 | *#.. | ... 1,234,648

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... BARCLAYS .01/22/2013|.01/20/2014 | ....oooocccca [ o 5,959,653 | ....1,485.9800 126,345 56,108 | *#... 56,108
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... BNP PARIBAS NY.......rvvvvs vvinnrenrnriiiinnnnnns .02/08/2013|.02/06/2014 ... ....98,280,874 |...1,5612.1200 | ... [V [ 1,838,071 | oo [ v 2,515,384 |*#... | ... 2,515,384
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... CREDIT SUISSE .02/08/2013|.02/06/2014 ................ ...50,157,545 | ...1,512.1200 | ....oooviverrvrireans | e 1,236,591 | oo [ i 1,727,577 | 4... | ...... 1,727,577

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 .02/08/2013].02/06/2014 | ... ....45,873,009 |....1,512.1200
MORGAN STANLEY.....cccoooes v .02/12/2013).02/06/2014 | ........ccooevvs | cevees 7,359,612 | ....1,512.1200
BNP PARIBAS NY......oviiciiers i .02/21/2013].02/20/2014 | ............... ...77,908,816 |....1,511.9500
BNP PARIBAS NY.....rviiiiers i .02/21/2013].02/20/2014 | ... ....48,680,326 | ....1,511.9500
BARCLAYS .02/21/2013].02/20/2014 | ... ....36,474,768 |...1,511.9500 |.... | 21,195,595 [*#.. | ... 1,195,595 . .
MORGAN STANLEY.....ccoovvvs vnrrvvirinnrriir .02/21/2013].02/20/2014 | ......voovvverrs | e 6,803,165 |....1,511.9500 | ...ccooovvrrvmmmrris [ v 151,030 [ oo [ i 47,964 |*#... | .o 47,964 (52,724) (50,343

[ IO 890,691
Y 160,808

O 1,498,848
e 129,698
1,990,521 | *#... | ...... 1,990,521
1,675,050 [*#... |..... 1,675,050

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... .. |[BNPPARIBAS NY.......cccciiies v .03/07/2013|.03/06/2014 ... ....82,499,461 |....1,541.4600 IV [, 1,539,245 1,893,351 | *#... | ..... 1,893,351 | ........ 738,917 (384,811 1.
S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... . | CREDIT SUISSE .03/07/2013|.03/06/2014 ... ....73,998,536 | ....1,541.4600 |.... [ [, 1,823,728 |.... | e 2,264,247 | M | 2,264,247 | ......... 896,451 | ..ovvvrvriierrins | e (455,932 1.
S&P 500 CALL OPTIONS.......... EQUITY INDEX PRODUCT.......... MORGAN STANLEY......ccc. ovvmmmnrrrrrvviennnnnns .03/07/2013|.03/06/2014 ................ ...41,753,008 | ...1,541.4600 822,080 | ..oovvvvervviinnnnns | v 1,143,673 | *#... | ...... 1,143,673 | ......... Y7 < T RN [ (205,520 IS B

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... .. | BARCLAYS .03/07/2013|.03/06/2014 | ......coccceee | vovees 7,099,231 | ...1,541.4600 146,954 20 I 87,056 (23,159) (36,739 1.
S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE .03/21/2013].03/20/2014 | ... ....74,742,333 |...1,558.7100 |.... I 1,371,890 |.... v [ 1,666,632 | Ho | 1,666,632 | ......... 637,714 | oo | e (342,972 1. .
S&P 500 CALL OPTIONS.......... EQUITY INDEX PRODUCT.......... CREDIT SUISSE .03/21/2013].03/20/2014 | ............... ....86,257,563 |...1,558.7100 | .......cccoovvvrvvriars | corr 2,055,847 | ... [ s 2,537,382 | *#... | ... 2,537,382 | ......... 995497 | ..o | e (513,962 [P B

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

. | EQUITY INDEX PRODUCT..........

. [JP MORGAN CHASE............ coomvrviiiinnriienes .03/21/2013].03/20/2014 | ...
. | EQUITY INDEX PRODUCT..........

BARCLAYS .03/21/2013].03/20/2014 | ...

....42,656,047 | ...1,658.7100
...... 5,474,881 | ...1,658.7100

780,741 | oo | e 1,077,719 | *#... | ...... 1,077,719
117,710 24,840 |*#... 24,840

2492183 | e | (195,185
....(63,442) (29,427

)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
479562 | .. | ... 1479,562 | .....1,107,134 (266,020) 1..
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 5 6 7 8 9 10 1 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 Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation 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 Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid Paid Income Value Code; Value (Decrease) B./AC.V. Accretion Items Exposure Entity Quarter-end (b}

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT BNP PARIBAS NY....ccvviiirens wrvecrrennns .04/09/2013|.04/06/2014 | ................ ...94,181,171 | ...1,553.2800 | ...ccvvverrecrrirrans | e 1,860,243 | ...ooovvviernecriens | v 2,137,949 |*#.. | ... 2,137,949 | ........ 587,746 | ...covvvverreriaees | e (310,041) - B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT . | CREDIT SUISSE .04/09/2013|.04/06/2014 | ... ..145,007,215 | ....1,553.2800 3,876,120 4,488,175 .. | ...... 4,488,175 | ...... 1,258,076 ..(646,020)

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT BARCLAYS .04/09/2013|.04/06/2014 .|....58,854,559 | ....1,553.2800 1,290,171 .1,607,516 |*#... | ......1,607,516 32,374 ..(215,029)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT BNP PARIBAS NY.....cvviiiers vrrriienns .04/09/2013|.04/06/2014 | ........coovvvs | covees 9,255,650 | ....1,553.2800 211,954 e 101,803 ...(74,825) | ... ....(35,326)

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT .. |BNP PARIBAS NY.....ccooovviies v .04/23/2013|.04/20/2014 | ... ....64,944,045 | ....1,555.2500 1,327,485 O 1,465,832 359,594 (221,248)

S&P 500 CALL OPTIONS........... |[EQUITY INDEX PRODUCT. . | CREDIT SUISSE .04/23/2013 | .04/20/2014 | ... ..125,080,534 | ....1,555.2500 . 3,397,140 . . M| 3,791,572 | ......... 960,623 | ...oooererererierens [ v (566,190)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT BARCLAYS, .04/23/2013 | .04/20/2014 | .........coccuue ...45,963,727 |....1,555.2500 | ....cvevrererrrreciins [ e 1,070,147 | oo | v 1,245,415 |*#... | e 1,245,415 | .........353,625 | ..oovvvreverriicrins [ (178,358)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT . [ JP MORGAN CHASE.......c..cc. overmiennes .04/23/2013).04/20/2014 | ....ovovvvenrs | e 8,038,265 | ....1,555.2500 202,564 36,394 | *4... 36,394 (33,761)

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT BARCLAYS .05/07/2013|.05/06/2014 | ... +...66,745,689 | ....1,617.5000 | ....cvvvvrrerrrirrens | ceeene 1,268,890 | ..vooouevvevreerrins | v 1,200,560 |*#... | ...... 1,200,560 | ovveeeen 37,411 | oo [ e (105,741)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT BARCLAYS .05/07/2013].05/06/2014 | ...........c.... 161,875,744 | ...1,617.5000 | ....covvevrrrrrirrans | ceeens AAT3.242 | oo | e 3,957,955 ... | ...... 3,957,955 | ......132,483 | ..cocoovvrmvcrrrrns [ crvirnne (347,770)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT .. | MERRILL LYNCH .05/07/2013|.05/06/2014 | ... ....56,286,781 | ....1,617.5000 I 1,184,197 998,582 |*#... | .ot 998,582 ....(98,683)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT . | JP MORGAN CHASE .05/07/2013).05/06/2014 | .......cocvvevre | ceveer 7,094,753 | ....1,617.5000 . 178,788 55,916 | *#... 55,916 ....(14,899)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT BNP PARIBAS NY....ccvviviers ovrerrinnns .05/21/2013].05/20/2014 | ..........ccc.. +.73,796,150 |....1,666.2900 | ....oovoorrvrrerrans | cereee 1,393,734 | oo | s 1,109,586 | *#... | ...... 1,109,586 |.......(168,004) | .......cvvvvrrerrrrens | e (116,144)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT . | CREDIT SUISSE .05/21/2013].05/20/2014 | ... ..152,739,736 | ....1,666.2900 [V [ 3,805,913 | ..o [ i 3,001,662 |*#... | ...... 3,001,662 |........(487,002) | ....cvvvevrerrrrirras [ errernee (317,159)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT MORGAN STANLEY.....cccooovs wvvvvrrennns .05/21/2013].05/20/2014 | ... ...52,123,206 | ....1,666.2900 I 1,077,317 583,498 | *#... 583,498 (89,776)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT BARCLAYS .05/21/2013 [ .05/20/2014 | .......ocvvenne 11,024,851 [ ....1,666.2900 | ...oonvvverrrircnirns | veverne 278,929 32,269 | *#... 32,269 (23,244)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT .. | BNP PARIBAS NY....oovvirinens v .06/07/2013 | .06/06/2014 | ... ....79,857,303 | ....1,622.5600 I 1,568,541 .1,385,832 [*#... | ...... 1,385,832

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT. . | CREDIT SUISSE .06/07/2013.06/06/2014 | ... .188,277,922 | ...1,622.5600 B 5,023,266 . 4441257 (MR | 4,441,257

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT MORGAN STANLEY...coceevr worvvcrrinnnn .06/07/2013|.06/06/2014 | ............c... +..61,731,368 | ....1,622.5600 | ....covvvrrrrrrirrans | e 1,454,105 | oo | s 1,100,791 | *#... | ...... 1,100,791

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT MERRILL LYNCH.. .06/07/2013).06/06/2014 | .......cocvverre | cevees 8,039,834 | ....1,622.5600 195,368 48,128 |*#... | oo 48,128

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT BNP PARIBAS NY. .06/21/2013].06/20/2014 | ... ....85,172,397 |....1,588.1900 B 1,694,663 . 1,702,709 .. | ... 1,702,709 8,045

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT CREDIT SUISSE .06/21/2013|.06/20/2014 | ..........ccc.. 119,025,476 |....1,588.1900 | ....cooveorerrrirrnns | ceeeen 3,104,185 | ..ooovveercrrirns | i 3,150,033 [*#... | ...... 3,150,033

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT MORGAN STANLEY. .06/21/2013|.06/20/2014 | ... ....54,264,820 | ....1,588.1900 I 1,282,656 1,233,120 [*#... | ... 1,233,120

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT MORGAN STANLEY. .06/21/2013].06/20/2014 | ....oovovvvvnne | coneed 6,856,898 | ....1,588.1900 |.... I 144,681 37,168 | *#... | 37,168 |.......(107,513)

0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant; ....52,253,013 | ....64,026,522 174,397,055 | XXX |..174,397,055 | ....92,366,122 ...(36,847,926) XXX

0149999. Total-Purchased Options-Hedging Other. ....52,253,013 | ....64,026,522 174,397,055 | XXX|..174,397,055 | ....92,366,122 ...(36,847,926) | .... XXX

0369999. Total-Purchased Options-Call Options and Warrant ...52,253,013 | ....64,026,522 174,397,055 | XXX |..174,397,055 | ....92,366,122 ...0 [...(36,847,926) | .... XXX

0429999. Total-Purchased Options ...52,253,013 |....64,026,522 | ......ccoouvnenn 174,397,055 | XXX|..174,397,055 |....92,366,122 | .....ccooerrrnenn 0 {...(36,847,926) | .....ocooonennn {0 I XXX

Swaps - Hedging Other - Interest Rate

PAYER SWAPTIONS 7-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE

SWAPS =100 SO GOLDMAN SACHS.......cocinvs crverinnnnes .12/10/2008.12/10/2015 | .....voovvnnee ..100,000,000 | .......... 0.0602 | ......2,380,000 896,354 |*#... | .o 896,354 | ......... 469,423 L [0S

PAYER SWAPTIONS 7-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE

SWAPS BOND.....orvererreierreriisseniones JP MORGAN .12/16/2008.12/16/2015 | ................ ..100,000,000 | ........... 0.0585 |......1,970,000 946,754 |*#... | ... 946,754 | ......... 454,153 L [

PAYER SWAPTIONS 3-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE

SWAPS =100 JP MORGAN 11/17/2009|.11/19/2012] ..o ..100,000,000 | ........... 0.0650 | ......2,760,000 #... - (DS

PAYER SWAPTIONS 3-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE

SWAPS [=10] [0S GOLDMAN SACHS......ccocinns v .11/18/2009|.11/21/2012] ...cvvovnne ..100,000,000 | .......... 0.0650 | ......2,730,000 #.. - [0S
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

€9030

1 2 3 4 5 6 7 8 9 10 1 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./AC.V. Accretion Items Exposure Entity Quarter-end (b}
PAYER SWAPTIONS 4-YEAR

OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE
SWAPS BOND.....oorvviirnrrinnrriineniienes D1....... [CR. GOLDMAN SACHS.....cccoooiis i .12/10/2009|.12/10/2013 | .........ccoeeo.. ..100,000,000 | ........... 0.0695 | ......3,400,000 4421 | *Ho | 4,421 (73) P [

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

SWAPS =100 D1....... [CR. BARCLAYS .12/28/2009.12/30/2013 | ...........c... ..100,000,000 | ........... 0.0735 |......3,120,000 2,205 [*#.. 2,295 464 P [

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

SWAPS =100 O D1........ [CR. GOLDMAN SACHS......ccoocis v .02/24/2010|.02/24/2014 | ............... ..100,000,000 | ........... 0.0720 |......2,260,000 9,398 |*#... 9,398 2,064 [P D

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

SWAPS BOND.. D1........ . | GOLDMAN SACHS... .09/01/2010|.09/01/2014 | ... ..100,000,000 ....2,840,000 13,667 *#... |.... ....(14,398)
PAYER SWAPTIONS 2-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE
SWAPS =100 D1........ (SR, JP MORGAN .03/11/2012].03/11/2013 .....covvv ..100,000,000 | .......... 0.0525 | ......2,800,000 #... - [
PAYER SWAPTIONS 3-YEAR
OPTIONS ON 10-YEAR "PAY
FIXED" INTEREST RATE
SWAPS BOND......ooiivimermrisernrissssnneenas D1......... SR JP MORGAN .03/11/2012].03/11/2014 | ....oovcovvvnnes ..100,000,000 | ........... 0.0525 | ......4,460,000 124,480 [*#.. [ .o 124,480 86,946 I
0919999. Total-Swaps-Hedging Other-Interest Rate ....28,720,000 ..1,997,369 | XXX|...... 1,997,369 998,579 0 0 0 0 [..XXX...
0969999. Total-Swaps-Hedging Other. ....28,720,000 . ..1,997,369 | XXX|...... 1,997,369 998,579 0 0 0 0 [..XXX..
1159999. Total-Swaps-Interest Rate ....28,720,000 [ ..oovccirnen0 [0 [ 1,997,369 | XXX] ...... 1,997,369 998,579 0 0 0 0 [..XXX..
1209999. Total-Swap: ....28,720,000 0 [ 1,997,369 | XXX] ...... 1,997,369 998,579 0 0 0 0 [..XXX...
1409999. Total-Hedging Other. ....80,973,013 |....64,026,522 | ... S 176,394,424 | XXX[..176,394,424 |...93,364,701 | ....cccooovvvrnnnes 0 [...(36,847,926) | ... 0 [ 0 [..XXX....
1449999. TOTAL ....80,973,013 |....64,026,522 | ......c.ccooooenn..d 0 [ 176,394,424 | XXX |..176,394,424 |...93,364,701 | .....ccoooevrrrrnnee 0 [...(36,847,926) | ............... (O 0 [..XXX....
(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 June 30, 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 June 30, 2013 ofthe 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
6 8 9
Contracts With
Description of Exchange, Fair Value Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central of Acceptable Carrying With Fair With Fair Potential Sheet
Clearinghouse Collateral Value <0 Value >0 Value <0 Exposure Exposure

NAIC 1 Designation

BANK OF AMERICA / MERRILL LYNCH
BARCLAYS.......ccoovriirii

BNP PARIBAS NEW YORK

CREDIT SUISSE.........ccccooimriiiiirinriiniis

GOLDMAN SACHS

<~ xXx =< xx

J.P. MORGAN CHASE

MORGAN STANLEY..........

=<

<

WELLS FARGO.....ccoooiiimiiisniiisniiissiineees

0299999. Total NAIC 1 Designation...........cccoceerererrenneas

176,394,424

0999999. Totals.........ccc.ooovvrveee.

8030
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Statement as of June 30, 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 June 30, 2013 of the 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 40 32,294,175 | ..t 7437878 | ......... 32,410,049 | XXX..
Bank One. Austin, TX (682,859) 59,807 72,277 | XXX..
Charleston Harbor. Charleston, SC VAR 367,638 363,073 414,743 | XXX..
Community Bank of the Bay. . Oakland, CA. 0.350 59 100,000 100,000 100,000 | XXX..
Skipjack Cove Georgetown, MD. VAR 267,978 364,116 255,193 | XXX..
Sailfish Marina Palm Beach Shores, FL VAR 592,591 383,763 89,230 | XXX..
PNC Bank Pittsburgh, PA v 16,182,837 | ... (9,971,612) | ..ooveves (2,146,963) | XXX..
Wells Fargo Bank / Norwest Bank...............cccccccueeennnnee. PhOENIX, AZ 114,227 265,445 296,971 | XXX..
Bay Bridge Marina Stevensville, MD 299,625 246,377 276,654 | XXX..
Mountain View Grand Whitefield, NH 515,426 382,372 290,476 | XXX..
U.S. Bank Rapid City, SD. 3,590 3,590 3,590 | XXX..
Barclays Bank PLC New York, NY 1410 | oo | s 4,000,000 | ..oooornece 4,000,000 +...4,000,000 | XXX..
Tropical Storage Miami, FL 161,988 165,231 139,976 | XXX..
Huntington Bank Columbus, OH 18,595 17,199 15,803 | XXX..
Federal Home Loan Bank - Cincinnati.............ccoccevve Cincinnati, OH 0.004 216 . 11,632,533 | 12,567,899 ....9,873,275 | XXX..
Fifth Third Bank Cincinnati, OH 0.150 943,290 822,870 822,870 | XXX..
0199999. Total Open Depositorie: XX [ XXX.oonee 1,725 ...66,617,830 | .......... 17,114,204 | .......... 46,820,340 | XXX..
0399999. Total Cash on Deposit.. XXX 1,725 66,617,830 17,114,204 ..46,820,340 | XXX..
0599999. Total Cash 1,725 66,617,830 17,114,204 ..46,820,340 | XXX..

QE12
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Statement s of June 30, 2013 of e 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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