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Statement as of June 30, 2014 of the GREAT AMERICAN LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ttt nnnns | erennees 18,417,134,301 | ovovveeeereeeerereeereens | eereene 18,417,134,301 | ........ 17,408,364,512
2. Stocks:
2.1 PrEfEITEd SIOCKS. ......uveecereeiiecieie ettt stentnen | eressessenennes 16,580,514 | ..o | v 16,580,514 | ..cccvvvnvee 15,463,783
2.2 COMMON SIOCKS. ...vrvrrererirnrssesseseesssssssesessessssssessessssssessessessssssessessassssssesssssssssnssessansnss | sessessnees 644,322,360 | ...oovvvrreereienes 1,000 | .o 644,321,360 | ............. 556,105,372
3. Mortgage loans on real estate:
3 FIESEIENS ettt | sereseennea 769,766,738 | ...ooveeeeeecreeererrereereinees | crevreerenns 769,766,738 | ............. 664,336,377
3.2 Other than firSEHENS.........cvureiiriiieec et nessesine | settsstesssssesssssssnessssesnsssns | serestsestestestessessensenss | ersiessssesesesesenesesesenens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....-earereeeencereiseeseeeeseeseeseeesesseesesssesseesessessse st esseesessessastsssessessasssessessases | setsesssssessssnessessasssssnssns | sestessssssessessassnessessassanens | sesesssssessassnsssnssassnsnns [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......cvevviicviiiie ittt bbbttt sssssnaas | sensessssnans 81,913,813 | .o | e 81,913,813 | ..coocveee. 82,163,432
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......cevveceeireereeeiseesneeeeseesessessssias | reesessessesssessessesssssssssesss | stesssssssssessssssssesssssessnes | sesssssessessssssesssssessanens [0 OO
5. Cash ($.....46,502,316), cash equivalents ($.......... 0)
and short-term investments ($.....495,251,254)............coeuerueeeeeeeeeeeieesieeeeesieesseeeseeesiesssensiennes | eveeesaensens 541,753,570 | .eovoveeerereeeeeerereeeeeeeens | evereeienns 541,753,570 | ............. 343,145,746
6. Contract loans (including §.......... 0 Premium NOLES)........cevverecrerrieeicieresei e sssssssesessnsens | avsesisssnens 126,140,119 | .o | e 126,140,119 | ......c..... 131,203,841
7o DBIVALVES. ... oottt sttt sttt sens s | soeestaeenes 300,823,316 | ...ocevrrereeererircnieeens | e 300,823,316 | ............. 260,719,534
8. Other INVESIEA @SSELS.......vvvureeeerireeiicrieerie ittt esssnes | eesessesenns 119,399,935 | ..oomvvercricriicrinerinens | v 119,399,935 | ..covovvvernee 84,868,541
9. ReCeivables fOr SECUMEIES. ... | esisesiesisenes 3,611,407 | oo | v 3,611,407 | oo 16,849,892
10.  Securities lending reinVested COIALEIal @SSELS..........cvieriiiirieieseeie et eses | seesessessessssessessssessessesenss | estessessssessessessssassessessnss | soesessessesessssessessssanee [0
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cc.recrrrnnrrerinceieenneseeesniseesnenes | ceeneens 21,021,446,072 | ..ooovvvevrrcri 1,000 | ........ 21,021,445,072 | ........ 19,563,221,030
13. Title plants less §.......... 0 charged off (for Title INSUMETS ONIY)......c..cvierieiciriisieieissesessiesesens [ errnereissiesessssessesesssens | srensesssssssssesssssssessessssens | sresssssessesssssssesessssenns [0
14.  Investment income due and CCTUB.............cccuuririmiiriiriinnne e esienes | cveessaneees 178,558,289 | ....cocvvvvvinnes 385,007 | .covveune 178,173,282 | ............. 171,761,543
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cccccovveve | covvvrrerrennnn. 2,114,287 | oo 13,092 | oo 2,101,195 | .ooereee 1,887,297
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccoeverevrivvennes | vevrreireinns 11,165,798 | oo 9,395 | e 11,156,402 | ..o 11,529,716
15.3  Accrued retroSPECtive PrEMIUMS.........cuuevueviirrieiseisitesieissssesessssssessesesssssssesssssssessssssens | sssssessessssessesssssssesessssens | sessessessssessessessssessessssens | srssssssessesssssssessessssenns [0
16. Reinsurance:
16.1  Amounts recoverable from FeINSUIENS...........cc.cvuriiririiriiir s
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS............cccvviviveiiieieiriceeiee e bessseaes | sevesessesesssessesesssessssssess | cressssssessssesessssssesssssesens | sessssessssesessssssesssssenns 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon..............cocceveiciiiies [ | e | cveviesesesies s 0 [
18.2 Net deferred taX @SSEL.........c. e eess st essssesssans | erssseessannd 62,979,134 | .coovvvvenne 20,911,456 | ....cooveveene. 42,067,678 | ............... 46,679,458
19, Guaranty funds reCeiVable OF ON AEPOSIL...........cveveriiierieeieirerese et s st s sssaes | sevssssesssssssessessssessesesenss | essessssessesssssssssassessnsanss | sestessesesssssssssessnsasens [0 O
20. Electronic data processing equipment and SOfWAre............couvrurieinrirriininsnee s | cvreesssenesnssnnes 979,890 | .ovveeeeeereeieineireeereens | e 979,890 | oo 728,545
21.  Furniture and equipment, including health care delivery assets ($.......... 0)rtrrereereeteeesrensnssesses | serreseeeess s essesseses | sessenssnss st estensnes | sssessesessensesestessanens 0 [
22. Net adjustment in assets and liabilities due to foreign EXChange rAtES..........ovrurirrnrirrininrins | correrinensessessesssssesssees | eesneenseesssssssssssssesssnsns | essssessssessssssssesssssnes [0
23. Receivables from parent, subsidiaries and affiliates.............cccouevevirrierieeeeieeeeeceeeeeeeeeees | v 1,883,703 | oo | e 1,883,703 | oo 734,402
24. Health care (§......... 0) and other aMOUNES FECEIVADIE.............curveerererririierereie e isessesseees | cereesessesssssssessssesssssnssens | sesessssssnssnsssssssssssessnssnns | sessssssessesssssnsssessnssnnes [0
25. Aggregate write-ins for other than invested asSets............coeevcreieieeesieeseee s | cverninnad 413,854,908 | .......ccoce. 2,655,564 | ............. 411,199,344 | ............. 376,497,211
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............veeerieeemeriirieriiereeesseessesssessssessssesssssssessons | seeeenes 21,705,191,155 | ....ccccounee. 23,975,514 | ........ 21,681,215,640 | ........ 20,182,198,720
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........cccovvieviens [ covrieieiieieieieiesieieinns [ | cversssensenssssssessessssenns [0 T
28.  Total (LINES 26 AN 27)........cccuurrirrrireeieriinereseesiessssessiessssnssissesesesssssssesssessssssssssssesssensen | seveenes 21,705,191,155 | ....cccoounve. 23,975,514 | ........ 21,681,215,640 | ........ 20,182,198,720
DETAILS OF WRITE-INS
10T, RS R | setet ettt | ettt | st [V RN
T102. Rkt | seneb st n st | ettt | st [V RN
1103, etk | setetee et s s | ettt | st [V RN
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......ccveviiceirerieriieicsecieeiese e | ceversresieresisesesssesenad 0 | o0 | e 0
2501. Funds held as COllateral............cccoiiiiiiiniinin s | coesssniees 273,958,263 273,958,263
2502. Company-0wWned life INSUTANCE..........ccoueveviieireieiee sttt sessaesnes | eevesessnsens 121,323,315 [ .o | e 121,323,315
2503. Accrued contractual fee INCOME............cuuuererrrireiiiceieeseseses s ssssesssesssens | cessesssaenees 15,724,564 | ..o | i 15,724,564
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccceeveevierisecesereeies | cvvveveienenes 2,848,765 | .....ccocouuee 2,655,564 | ......ccoovvernnee 193,201 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE)........ccuuiurieiriiriierescriseneseneseresenisenenes | cresenesenens 413,854,908 | ......cooveene 2,655,564 | ............ 411,199,344 | ............ 376,497,211
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Statement as of June 30, 2014 ofthe. GREAT AMERICAN LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21.
22.

24,

25.
26.

28.
29.

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

37.
38.
39.

Aggregate reserve for life contracts $.....18,373,343,011 less §..........

included in Line 6.3 (including $.....21,940,648 MOGCO RESEIVE)..........couurvrivreiieiieiieiieisesisessssssssssssss s sses
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 $
and deposit-type contract funds $.......... 0ttt bbb A bRt b e a ettt
Commissions and expense allowances payable on reinsurance assumed.
General eXPENSES AUE OF BCCIUBH.............cvuivriviieiieiciesse e sea ettt bbb bbbttt bbb s s ss bbb bbb s s s st
Transfers to Separate Accounts due or accrued (net) (including §$.......... 0 accrued for expense

allowances recognized in reserves, net of reinSUred AllOWANCES)...........ccviieieiiinieeiee ettt nans
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES............covuiriiviiieicisee e
Current federal and foreign income taxes, including $
Net deferred tax liability............ccoceerivrieiericsiciennns
UNEarned iNVESIMENT INCOME........c.cuuiiuieieieiieeire ettt bbbkt
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....1,734,445 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).......vvvrrereeierierireieisessisess et ess s ess st sessessessssssessessasssnsseses

770,701
....76,000,043

.......................... 4,128,773

.......................... 8,471,526
........................ 20,662,537

............................. 703,233
........................ 79,270,127

.......................... 7,491,503

.......................... 6,983,898
........................ 61,537,289

.20,107,683,886

...18,670,398,367

2,512,500

1,571,019,254

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

1,509,287,852

...1,573,531,754

1,511,800,352

21,681,215,640

................. 20,182,198,720

2501.
2502.
2503.
2598.
2599.

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

...................... 273,958,263
5,747,727
..3,956,395
1,836,765
...................... 285,499,150

...................... 242,583,788
.......................... 5,119,497
. ....2,804,140
.......................... 2,055,941
...................... 252,563,366

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, 2014 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 1,804,100,859 | ......... 1,370,759,59 |......... 3,801,649,755
2. Considerations for supplementary contracts With life CONNGENCIES..........ciuiuiiiiieiiirieiereie s bensens | estesesstessessesssssssessss | sessssessessessssessesssssssasses | sssessessssessessssessessesnsns
3. NEtINVESIMENT INCOME......ouciiiiieiie bbbttt | sebsebinenas 578,544,787 |............ 494,585,497 | ......... 1,029,481,424
4. Amortization of Interest Maintenance Reserve (IMR) ..9,198,633 7,112,668 15,040,605
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances On reiNSUrANCE CEAEM...........oiuriieiiirieieiieie ettt ssenns | sbsessnsessesaes 3,862,953 |..ccvvrrnen. 4,337,534 8,065,416
7. Reserve adjustments ON reiNSUFANCE CEABM...........cviiiriiiiriieieieiese ettt bbb n s ssesnsns | snsessessesans (1,336,447) | .....cooe... (1,256,552) ....(1,400,305)
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 2,597,572 | .o, 2,655,567 .

8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.........cviirriiiriieieirieie ettt ess e sensenses | essssassesses 19,639,345 | 16,509,274 | ...ccoernen 34,320,201
9. Totals (Lines 110 8.3).....cccrvrumirrrireirniineisciennn. 2,416,607,700 | .........1,894,703,585 ...4,892,390,994
10, DEATH DENEMIS. ...t
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health CONracts.............cccuvveveeivieiccce s
14. Coupons, guaranteed annual pure endowments and SIMilar DENETIES............cccuieiireiiiccce e enees | ereteses e sssssebessneaeses | stessesesssssesessssessssssesans | esissesesissesesssesesssassenes

15.
16.

Surrender benefits and withdrawals for life contracts
GIOUD CONVETSIONS.......coveveivissisetessesesessesess st tes e e s s s st sssseses s ses b st e s s se s b s s b s e s et b s e b b s e bt et bRt b s s b s st e b st s st bans

17. Interest and adjustments on contract or deposit-type CoNtract fuNdS...........cccoveveviereiiceeeeeeeeee s snsnes | ererenenn09,391,178 | ........57,639,831 | ... 113,549,192
18. Payments on supplementary contracts with life contingencies .
19. Increase in aggregate reserves for life and accident and health contracts.............cccoeviveveicicniccicceeesceeeeesei | i 1,316,969,610 |........1,015,393,431 | ......... 2,932,768,233
20. TotalS (LINES 1010 19)...uuiiuiirieeiieiieiiesissieie sttt bbbt ntnssensns | sansanes 2,043,514,442 | ........1,619,247,150 | ......... 4,209,916,381
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ...81,178974 | .. 218,046,997
22. Commissions and expense allowances on reinSUrance aSSUME............ccvevecveveveevriieesienessseesesssesesissessessssesssssssesessnsenes | cevessenssssnserness £, 11T i (1,270,018)] ... 2,219,922)
23, General iNSUranCe EXPENSES.........c.cverereerrresssssseessessssessessesessesessnes ....26,619,351 54,598,583
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..8,328,908 | .. 11,438,811
25. Increase in loading on deferred and uncollected premiums............ ...(710,046) | ... .(463,863)
26. Net transfers to or (from) Separate ACCOUNES NEE Of TEBINSUIANCE. ...........cuiveveriereieiie ettt s e bes s ssssssess | sossssssesinssssesssssssessesnss | sesssssssesssssssessessssassesss | sesesessessessessssssessesnees
27. Aggregate write-ins for deductions.............cocvevevninrerrieisninnenns 0 | 0 .0
28. Totals (Lines 20 to 27)............ 2,177,061,466 |......... 1,733,394,319 ...4,491,316,986
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. 239,546,234 ..161,309,266 ..401,074,008
30. Dividends 10 POICYNOIAETS. ........cvuciiricicieieireeee ettt s et s sessenns | essessssensesssaneas (6,304) | oo 13,677 [ 38,085
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)... 239,552,538 161,295,588 ..401,035,923
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)............evrrerrerrienrerrerrirneinereinessneeseessesssesseseses | seesssssssnnes 82,632,563 |.....cccenv. 65,213,482 | ....cc.oen. 166,767,456
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105Ses) (LiNe 31 MINUS LINE 32)........ovuririrrierririrriinsireieessssseeesssesssessessesssssssssessesssssessessesssssssssessessssssnsses | sssssssssees 156,919,975 | .cvvveene. 96,082,106 | ........... 234,268,467
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....1,182,388 (excluding taxes of $.....3,192,297 transferred t0 the IMR)..........cc.covvverveereemreeneeeneeensenseesseesssesssesssennes | cevsesssniennsd 6,119,734 | ............... 3,610,854 | ... 27,980,347
35. Netincome (Line 33 plus Line 34) ...163,039,709 | .. ....99,692,960 ..262,248,814

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHIOM YEA.......ccevueuiirireirriiierieieieseee sttt ses s sss st sse s snsessesssensessessnsas | srsssesns 1,511,800,352 |......... 1,274,746,112 | ......... 1,274,746,112
37. Netincome (LINE 35).......cuueiveiecreieeieieieses et ..163,039,709 | .. ...99,692,960 | .. ..262,248,814
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....3,068,953..........cc.ccccuvrrrerierieeieereciesiesienns | cvveeiieinnns 23,957,522 | .ccvvrrene. 59,353,365 | ...cccvun. 117,769,872
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax .(2,065,483) | .. ....(534,037) | .. ..7,330,342
41, Change in NONAAMILEEA ASSELS...........cciieiiciiiireeiiee ettt bbb bbbt s sttt st sessnsesesnas | ebessassesnes 3,705,872 |...cceueenee. (1,316,747) 8,408,913
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change in @SSt VAlUGHION TESEIVE. .........c..c.eueeeieeiiereee ettt ettt ettt bbbt s e ss e sessssanes
45, Change iN trEASUNY STOCK........cvicveviriieiiicie ittt st a bbb st bbb b bt bbb bbb s s s b naebenas
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StAtEBMENL............c.cvevieiieieee ettt anens
48. Change in surplus notes

51.

. Cumulative effect of changes in accounting principles
50.

Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSfEITEA 10 SUIPIUS.........cvuvervieieeiceetese ettt ettt sttt s st s b s st nen
Surplus adjustment:

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

(1,329,601) ...

52. DivIdends t0 STOCKNOIAETS..........vuiiiiieieieieie ettt sttt es et nnnnnns | sesassnenes (100,000,000) | ....ccvnvenee (20,000,000)
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus (Lines 37 through 53).... .
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccorurrirrirrieinireieeiecseseess st essssesessessessssssnsss | aesesenes 1,573,531,754
DETAILS OF WRITE-INS

08.301.  Contractual Mder fE€ INCOME........ciuiieieieiriisie ettt ssessnsntes | saens ....15,863,590 | ....ccoevee. 10,701,363 | ...ccevnnee 24,546,309
08.302. Interest on company-owned life insurance 1,978,556 | ..o 4,147 837
08.303. Reinsurance experience refund..........ccocevveneeieresneneienns 1,783,064 |.. ..5,592,809
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page. L4135 | ...33,245
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 19,639,345 |..

27070, et A R R bR A AR R AR AR AR E e E s bbbt s st st ban | Hressententses st en st stensas | eesiessensnt s es s st sentes | eesesiestens s st

2702.

2703, e

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

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

5301. Employee and agent stock option contribution..............

D302, oA SRR AR RS RS R R RS R AR b et s s st taens | ersestens et st es s st e s ssents | sbiessestentns st est st e srense | sbnsiestens st s st enee

5303, e

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

5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above) 385,047

Qo4




Statement as of June 30, 2014 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 1,804,865,936 | .......... 1,371,132,131 | .......... 3,802,243,771
2. NetinvestMeNtiNCOME........c.ociuiiiiirrrr s sienis | conesineised 607,231,279 | ..c.covuuuuee 516,899,799 |.......... 1,069,968,599
3. Miscellaneous income ...16,938,139 | ... ...12,555,964 | ... ...27,985,589
4. Total (LINES 1 HhTOUGN 3).....uiverriirerircireirieeeiee ittt snnines | eesesnis 2,429,035,354 |.......... 1,900,587,8%4 |.......... 4,900,197,959
5. Benefit and [0SS related PAYMENLS. .........ccoiviiveicicieieie ettt s st s s sees | cresaesnand 637,016,531 | ..cconcee. 554,179,124 | .......... 1,182,164,304
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............overrrurirneeriinrneeeeseeeseeseieesstssesessensens | ceeeeeneennes 137,491,752 | ............. 113,973,716 | oo 276,096,683
8.  Dividends paid t0 POIICYNOIAETS.........cveiiiiieiecieie ettt sssnsessesssensenss | ansesssssssessessnsessessessnsanses | arsesssssssessessssessesnssnseses | sovsssssessesssessessessnsansesas
9.  Federal and foreign income taxes paid (recovered) net of $.....4,374,685 tax on capital gains (losses)... .127,882,000 72,288,000 | ... .124,995,640
10, Total (LINES B HNMOUGN 9).....coourvirrririiiiiriirie ittt ensssenssnenes | ceriesssnes 902,390,283 740,440,840 | .......... 1,583,256,628
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10)........ccciieiiiiiieieiieieieie ettt ssae s sesse s ssans | evsesanans 1,526,645,071 | .......... 1,160,147,054 | .......... 3,316,941,331
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS ..ottt | serenstenens 970,282,222 | ............. 904,829,005 | .......... 2,053,469,395
12,2 SHOCKS. . cvevuresseeeeetseses bbbttt | neneenenas 26,403,578 | ....ccocvvvneee 18,111,074 | ..ovvv 109,546,453
12.3° MOMGAGE 08NS........ceoueririeiceisrerie ettt nnnes | rneneeneenas 40,028,346 | ............... 55,069,772 | ..ccoovvvvennn. 74,101,694
12,4 REAIESIALE.......oeeeeicece ettt ettt bbbttt a et s bt sttt seae b st etesenaetssantetenes | erretesisetesestetesesssesensetes | seeteressetesensetesenaetesensnaens | ererererenrenas 6,117,399
12,5 Other INVESIEA @SSELS........coouverrreercriereiereri sttt ensssnnines | sevssessssenenns 2,916,798 | ...oovveernns 37,623,991 | oo, 86,013,955
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 1,039,630,944 | .......... 1,015,633,842 | .......... 2,329,248,896
13.  Cost of investments acquired (long-term only):
131 BOMAS..ouvireeerrieieeces sttt | ceeeeniens 1,930,970,242 | .......... 2,303,124,651 | .......... 4,960,256,294
13,2 SHOCKS. o rvevueereeeraeesseees s eess et es ettt ensnnnns | rnentenseaas 91,859,377 | .cooovvvennnn 90,034,283 | ............. 169,188,805
13.3 MOMGAGE I08NS.......ccveueiercrerneisesirise sttt | derenstenens 145,241,561 | ..cooovevvennes 73,709,433 | ............. 265,093,028
1314 REAIESIALE . ..eouveveeeececii et ettt | seseeeetennenas 1,487,594 | ..o 3,680,261 | ...ooveerrernn. 4,621,997
13.5  Other iNVESIEA @SSELS........cveuurvereiircriieriierieei sttt nenes | coneesesneenes 39,656,150 | ....covvvnnee 58,134,714 | ...ccceevenee 93,885,470
13.6  MiSCEIANEOUS APPIICALIONS. .......ouureurerirceeeeiseieeeire ettt es ettt ettt et ens e ssnssensns | ansssssssssses (14,996,299 .....coovenes (98,249,548) ....coceenee 160,799,529
13.7 Total investments acquired (LINES 13.110 13.6).....cvvirirreineicisiessessesise s sssssss s sssssss s ssessssssssssssesses | arsesssees 2,194,218,625 | .......... 2,430,433,79%4 | .......... 5,653,845,123
14.  Netincrease or (decrease) in contract [0ans and PremiUM NOES..........vureuerrereurernerreieere et ssecsseeeesessssseesssessssesess | sessessssennenns (5,063,722) | ....ccervvene (XY A4 I— (8,354,947)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (1,149,523,960)| ......... (1,410,142,175)] ......... (3,316,241,280)
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...........evrveeirereicieee et tesee s sssssssesssssessens | sessessssssssssssssssessssssesnss | seesessessesessessssssssssssessess | ossssssssessssssessssssessesaees
16.3 BOITOWEA fUNAS.........coomviriiiiei ittt bbbttt | fentestestest s tentenssentas | cobnssnsssnssnnssensiensbenssenes | sentenisess st s s
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............ccoevvriereirereeeiieeeeece s | eeveeisieeinns (62,133,869)] ............. 136,330,173 | ..covvvere. 74,188,194
16.5 Dividends t0 StOCKNOIAETS..........ccuurvercriririiceic sttt sss st | senessiseens 100,000,000 | .....coeveenees 20,000,000 |.....cccco... 115,000,000
16.6  Other cash provided (APPHEA).......cccivereicreeeeieese ettt sse s bt s et s s ssssssssssssessnns |aesssssssesee (16,379,419 [ ..oovvenenn 4999169 |............... 20,525,170
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........... [ .occoev... (178,513,288)] ............. 121,329,342 |.............. (20,286,636)
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)......cccovevecveveec | coveiinenncee 198,607,823 |............ (128,665,779) .....cvvnveee (19,586,584)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF VBT ....ovvvvverircrisriitiiicei sttt bbbt nin | senesstssnens 343,145,747 | ............ 362,732,331 | ... 362,732,331
19.2 End of period (Line 18 plus Line 19.1)................ 541,753,570 234,066,552 343,145,747
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXCHANGES......cvurmreemrirmemisresseeseseessesssessssessssesss s sss sttt enntennes | oeenisneines 30,518,645 | ...coovvvnene 6,897,212 | ..o 6,897,212
20.0002  CapItAIZEA INMEIESE........veeeeeerreerecereeeieeie sttt ss st sesss st esssnesssssssnnns | osssssesssneees 1,002,690 | .oooovverereenns 391,435 | oo 1,292,930
20.0003  Securities acquired from liquidation diStDUHIONS...........oeuiiieiieiiccisies s essessesssssessssessesssnssnsssssssnsesns | sressesssssssnssssenses 6,376 | oo 5,457 | oo 10,389
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Statement as of June 30, 2014 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 23,338,963 | ..o 25,478,257 | ..o 49,541,128

3. Ordinary individUal @NNUILIES. .........covervrrereerrereieiiecersissiees e ssesssssssssessessesssssssssnnsss | sessesssssssssssessns 1,785,717,563 | ooeveeeecnns 1,349,102,162 | ..ooovveveeririrenes 3,760,345,305

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

5. GrOUP lfE INSUTANCE. ....cuueriecececeeiseieeise sttt ettt et ssensenes | sesessassssssnssessenssnssessessnes (e 1015 I (BT ) | (23,855)

8. GrOUP @NNUIIES.....cvouorvereiieariisieriieesie st essssenssenniene | cesssssiesssesssesssenenes 9,041,408 | oo 11,260,548 | cooovvvecricinne 20,390,178

7o ABH = GIOUD ettt en e | eest et 36,500 | ovvererereeeieriereis 36,049 | oo 77,661

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

9. ABH = OLNBT ..ottt | ettt 4,709,603 | ..o 5,352,557 | covvoeericeeereeeinns 10,218,240

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 1,822,837,730 | oo 1,391,211,029 | oo 3,840,548,656

12, DEPOSIt-tYPE CONMFACES.......covviveiicre et ensesenes | asnssbessssssesssssesesseaens 4,520,739 | oo 6,372,412 | oo 14,208,837

13, TOMAL ..ot | reese e 1,827,358,469 | ...oovvvvrirennn. 1,397,583,441 | .cooovvvverrn. 3,854,757,493

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, 2014 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

1.

Notes to Financial Statements

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A. Accounting Practices

The financial statements of the Great American Life Insurance Company (the “Company”) are presented on the basis of accounting

practices prescribed or permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for
determining and reporting the financial condition and results of operations of an insurance company, for determining its solvency
under the Ohio Insurance Law. The National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and
Procedures Manual has been adopted as a component of prescribed or permitted practices by the State of Ohio. The Company has
no prescribed or permitted practices that would result in differences between NAIC Statutory Accounting Principles (“NAIC SAP”) and

the State of Ohio basis, as shown below:

State of

Net Income Domicile June 30, 2014 December 31, 2013

(1) State basis Ohio 3$ 163,039,709  $ 262,248,814
(2) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(3) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(4) NAIC SAP $ 163,039,709 _ $ 262,248,814
Surplus

(5) Statutory surplus state basis Ohio $ 1573531754 $  1,511,800,352
(6) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(7) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(8) NAIC SAP $ 1573531754 $  1,511,800,352

B, C — No significant change.

ACCOUNTING CHANGES AND CORRECTION OF ERRORS — No significant change.

BUSINESS COMBINATIONS AND GOODWILL — No significant change.

DISCONTINUED OPERATIONS - No significant change.

INVESTMENTS
A, B & C — No significant change.

D. Loan-Backed Securities

(1) The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at the date of
purchase to determine 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 following table shows each security with an OTTI charge recognized through the second quarter of 2014.

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported
61759XAC6 6,885,324 6,741,258 144,066 6,741,258 6,649,021 3/31/2014

(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 $ 5,263,985
2. 12 Months or Longer 17,922,606

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 753,547,025
2. 12 Months or Longer 633,607,396

(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, 2014. The
Company has the intent to hold securities in an unrealized loss position until they recover in value or mature.

E, F, G & H — No significant change.

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

INVESTMENT INCOME - No significant change.

DERIVATIVE INSTRUMENTS - No significant change.
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Statement as of June 30, 2014 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

9.

Notes to Financial Statements

INCOME TAXES
A. Deferred tax assets and deferred tax liabilities

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

06-2014 12-2013 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $ 93,300407 $ 2,701,436 $ 96,010,843 $ 92,409,882 $ 5990092 $ 98,399,974 $ 899525 $ (3,288,656) $ (2,389,131
b. Statutory valuation allowance adjustment - - - - - - - - -
¢. Adjusted gross deferred tax assets 93,309,407 2,701,436 96,010,843 92,409,882 5,990,092 98,399,974 899,525 (3,288,656) (2,389,131)
d. Deferred tax assets nonadmitted 40,131,183 (19,219,727) 20,911,456 37,584,886 (16,150,774) 21,434,112 2,546,297 (3,068,953) (522,656)
e. Subtotal net admitted deferred tax asset 53,178,224 21,921,163 75,099,387 54,824,996 22,140,866 76,965,862 (1,646,772) (219,703) (1,866,475)
f. Deferred tax liabilities 13,811,982 19,219,727 33,031,709 14,135,630 16,150,774 30,286,404 (323,648) 3,068,953 2,745,305
g. Net admitted deferred tax assets/(net
deferred tax liability) $ 39,366,242 $ 2701436 $ 42,067,678 $ 40,689,366 $ 5990092 $ 46,679458 $ (1,323,124) $ (3,288,656) $ (4,611,780)
2. Admission calculation components, SSAP No. 101:
06-2014 12-2013 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Federal income taxes paid in prior years recoverable

through loss carrybacks $ 39,366,242 $ 2,701,436 $ 42,067,678 $ 40,689,366 $ 5990,092 $ 46,679,458 $ (1,323,124) $ (3,288,656)
b. Adjusted gross deferred tax assets expected to be
realized (excluding the amount of deferred tax assets
from 2(a) above) after application of the threshold
limitation. (The lesser of 2(b)1 and 2(b)2 below)

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

2. Adjusted gross deferred tax assets
allowed per limitation threshold

$ (4,611,780)

XXX XXX 222,578,492 XXX XXX 212,383,876 XXX XXX 10,194,616
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 liabiltes 13,811,082 19,219,727 33,031,709 14,135,630 16,150,774 30,286,404 (323,648) 3,068,953 2,745,305
d. Deferred tax assets admitted as the result of application
of SSAP No. 101 $ 53,178,224 $ 21,921,163 $ 75099,387 $ 54,824996 $ 22,140,866 $ 76965862 $ (1,646772) $  (219,703) $ (1,866,475)
3. Other admissibility criteria:
06-2014 12-2013
a. Ratio percentage used to determine recovery period
and threshold limitation amount 880% 999%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold limitation in
2(b)2 above $ 1483856,615 $ 1415892505
4. Impact of tax planning strategies:
06-2014 12-2013 Change
Ordinary Capital Ordinary Capital Ordinary Capital
a. Determination of adjusted gross deferred tax assets and net admitted deferred tax
assets, by tax character as a percentage
1. Adjusted gross DTAs amount from Note 9A1(c) $ 93309407 $ 2,701,436 $ 92,409,882 $ 5990092 $ 899525 $ (3,288,656)
2. Percentage of adjusted gross DTAs by tax character attributable to the
impact of tax planning strategies 0% 2.7% 0% 5.6% 0% -2.9%
3. Netadmitted adjusted gross DTAs amount from Note 9A1(e) 53,178,224 21,921,163 54,824,996 22,140,866 (1,646,772) (219,703)
4. Percentage of net admitted adjusted gross DTAs by tax character
admitted because of the impact of tax planning strategies 0% 41% 0% 8.2% 0% 4.1%

b. Does the company's tax planning strategies include the use of reinsurance? Yes[ ]No[X]
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Statement as of June 30, 2014 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

B. 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:

06-2014 12-2013 Change
a. Federal $ 82,632,563 $ 166,767,456 $  (84,134,893)
b. Foreign - - -
c. Subtotal $ 82,632,563 $ 166,767,456 $  (84,134,893)
d. Federal income tax on net capital gains 4,374,685 22,506,791 (18,132,106)
e. Utilization of capital loss carry-forwards - - -
f. Other - - -
g. Federal and foreign income taxes incurred $ 87,007,248 $ 189,274,247 $ (102,266,999)
2. Deferred tax assets:
06-2014 12-2013 Change
a. Ordinary
1 Discounting of unpaid losses $ - $ - $ -
2 Unearned premium reserve - - -
3 Policyholder reserve 26,906,427 27,017,428 (111,001)
4 Investments - - -
5 Deferred acquisition costs 54,858,330 52,198,643 2,659,687
6 Policyholder dividends accrual - - -
7  Fixed assets - - -
8 Compensation and benefits accrual 50,820 121,675 (70,855)
9 Pension accrual 1,786,709 1,769,691 17,018
10 Receivables - nonadmitted 937,318 2,051,444 (1,114,126)
11 Net operating loss carry-forward 372,600 538,214 (165,614)
12  Tax credit carry-forward - - -
13 Other 2,128,635 2,280,171 (151,536)
14 Accruals 6,268,568 6,432,616 (164,048)
15 Amortization of intangibles - - -
16  Underwriting expenses - - -
99 Subtotal $ 93,309,407 $ 92,409,882 $ 899,525
b. Statutory valuation allowance adjustment - - -
c. Nonadmitted 40,131,183 37,584,886 2,546,297
d. Admitted ordinary deferred tax assets $ 53,178,224 $ 54,824,996 $ (1,646,772)
e. Capital
1 Investments $ 2,701,086 $ 5,989,742 $  (3,288,656)
2 Net capital loss carry-forward - - -
3 Real estate - - -
4 Other - - -
5 Non-insurance subsidiaries 350 350 -
99 Subtotal $ 2,701,436 $ 5,990,092 $  (3,288,656)
f. Statutory valuation allowance adjustment - - -
g. Nonadmitted (19,219,727) (16,150,774) (3,068,953)
h. Admitted capital deferred tax assets $ 21,921,163 $ 22,140,866 $ (219,703)
i Admitted deferred tax assets $ 75,099,387 $ 76,965,862 $ (1,866,475)
3. Deferred tax liabilities:
06-2014 12-2013 Change
a. Ordinary
1 Investments $ 468,011 $ 411,286 $ 56,725
2  Fixed assets 3,460,261 3,723,941 (263,680)
3 Deferred and uncollected premium 4,647,904 4,566,372 81,532
4 Policyholder reserves 3,512,740 3,911,860 (399,120)
5 Other 680,238 417,039 263,199
6 Policy loans 1,042,828 1,105,132 (62,304)
99  Subtotal $ 13,811,982 $ 14,135,630 $ (323,648)
b. Capital
1 Investments $ 19,219,727 $ 16,150,774 $ 3,068,953
2 Real estate - - -
3 Other - - -
99  Subtotal $ 19,219,727 $ 16,150,774 $ 3,068,953
c. Deferred tax liabilities $ 33,031,709 $ 30,286,404 $ 2,745,305
4. Net deferred tax assets/liabilities $ 42,067,678 $ 46,679,458 $ (4,611,780)
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Statement as of June 30, 2014 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:

06-2014 12-2013
Provision computed at statutory rate (operations and realized gains/losses) $ 86,371,906 $ 159,161,718
Permanent differences:
Dividend exclusion (44,334) (142,780)
Stock options (200,887) (125,796)
Company-owned life insurance (692,495) (1,451,743)
Ceding commission - (905,374)
Tax exempt interest (416,495) -
Provision to return adjustments - 133,721
Other 88,734 (51,605)
Total permanent differences (1,265,477) (2,543,577)
Timing adjustments:
Investment differences (5,543,000) (7,349,466)
Reserves 288,118 438,082
DAC tax adjustment 2,659,687 8,316,747
Accounts payable (258,907) 1,099,370
Provision to return (primarily investment-related items) - 861,974
Fixed assets 453,992 (363,106)
Sale of subsidiary - -
Other (385,301) (290,124)
Total timing adjustments (2,785,411) 2,713,477
Other adjustments
Unrealized gain on options 4,686,230 29,942,629
Other - -
Total other adjustments 4,686,230 29,942,629
Federal income tax expense on operations and realized gains/losses $ 87,007,248 $ 189,274,247
Gross change in deferred tax asset
Timing adjustments $ 2,785,411 $ (2,713,477)
Impact of non-admitted assets 1,114,126 (407,161)
Unrealized gains/losses 3,068,953 10,306,821
Software development 190,311 (503,047)
Credit swaps (2,352,000) (4,256,000)
Sale of subsidiary - -
Other 327,635 549,344
Total change in deferred tax asset recorded directly to surplus 5,134,436 2,976,480
Total statutory income tax expense $ 92,141,684 $ 192,250,727
E. (1) At June 30, 2014, 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
$1,064,572. 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
2014 $ 82,614,255 $ 4,065,356 $ 86,679,611
2013 164,372,023 23,480,292 187,852,315
2012 90,819,884 20,178,644 110,998,528

(3) At June 30, 2014, the Company had no deposits to disclose under Section 6603 of the Internal Revenue Service Code.
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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 - $ 14672103 $ 14,672,103
States, municipalities and political subdivisions - -
Foreign government - - -
Residential MBS - 14,341,941 1,438,568 15,780,509
Commerical MBS - -
All other bonds - - -
Total bonds - 14,341,941 16,110,671 30,452,612

Non-affiliated common stock 255,717,316 34,834,236 126,638,713 417,190,265
Non-affiliated preferred stock - 1 1,633,667 1,633,668

Equity index call options - 300,731,524 300,731,524
Interest rate swaptions - 91,792 - 91,792
Total assets accounted for at fair value $ 255,717,316 $ 349,999,494 $ 144,383,061 $ 750,099,861
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Statement as of June 30, 2014 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

3/31/2014 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2014
U.S Government and government
agencies $ 14,672,103 $ - $ -8 - 8 - $ - $ - $ - $ - $ 14,672,103
States, municipalities and . . ) A . i i i L s )
political subdivisions
Residential MBS 1,427,524 - - (13,517) 50,248 - - (25,687) - 1,438,568
All other bonds - - - - - - - - - -
Non-affiliated common stock 114,109,452 12,020,000 (5,805,783) (973,954) 866,898 6,422,100 - - - 126,638,713
Non-affiliated preferred stock - 1,633,667 - - - - - - - 1,633,667
Total $ 130,209,079 $ 13653667 $ (50805783) $ (987,471) $ 917,146 $ 6,422,100 $ - $ (25,687) $ - $ 144,383,051

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)
Financial Assets
Bonds:
U.S. Government and
government agencies $ 47,266,380 $ 45,930,183 $ 1,346,846 $ 31,229,502 $ 14,690,032 $ -
States, municipalities and
political subdivisions 2,976,665,922 2,867,909,136 - 2,956,669,260 19,996,662 -
Foreign government 13,267,087 11,582,685 - 13,267,087 - -
Residential MBS 3,142,778,820 2,814,809,405 - 2,937,010,542 205,768,278 -
Commercial MBS 1,985,558,339 1,833,605,956 - 1,962,884,952 22,673,387 -
Asset Backed Securtities 2,234,463,708 2,205,019,486 1,979,244,904 255,218,804
All other bonds 9,237,675,416 8,638,277,450 3,867,759 8,970,843,918 262,963,739 -
Total bonds $ 19,637,675672 $ 18417,134301 $ 5,214,605 $  18,851,150,165 $ 781,310,902 $ -
Non affiliated common stock 417,190,265 417,190,265 255,717,316 34,834,236 126,638,713 -
Non affiliated preferred stock 18,096,088 16,580,514 11,143,128 5,300,001 1,652,959 -
Other Invested assets - schedule BA 119,497,171 119,399,935 - - 119,497,171 -
Mortgage loans 763,500,000 769,766,738 - - 763,500,000 -
Equity index call options 300,731,524 300,731,524 - 300,731,524 - -
Interest rate swaptions 91,792 91,792 - 91,792 - -
Policy loans 126,140,119 126,140,119 - - 126,140,119 -
Total financial assets $ 21,382,922,631 $ 20,167,035188 $  272,075049 $ 19,192,107,718 $ 1,918,739,864 $ -
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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, 2014 that have had a material financial effect on the Company.

REINSURANCE - 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
A. — F. — No significant change.

G.  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 $33.8 million
and $33.6 million of FHLB stock at June 30, 2014 and December 31, 2013, respectively. The Company accessed $200.0 million
through the FHLB membership in the second quarter of 2013 bringing the total accessed to $440.0 million. Per the funding
agreement, the Company was required to purchase 88,000 shares ($8.8 million) of the FHLB stock. The Company also posted
collateral to the FHLB of assets with a fair value of approximately $543.7 million as of June 30, 2014. 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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8.1
8.2

8.3
8.4

9.1

9.1

9.2
9.21

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?

If yes, has the report been filed with the domiciliary state?
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?
If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.
Great American Holding Inc. acquired Summit Holding Southeast, Inc. and its two insurance company subsidiaries, Bridgefield Employers Insurance

Company and Bridgefield Casualty Insurance Company.

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

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?
If yes, attach an explanation.

Yes [

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

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.

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).

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

Yes[ ] No [ X]
Yes[ ] No[ ]
Yes[ ] No [ X]
Yes [ X] No[ ]
Yes [ X] No[ ]
Yes[ ] No[X]
] No[X] NAT[ ]
...... 12/31/2011...........

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

filed with Departments? Yes [
Have all of the recommendations within the latest financial examination report been complied with? Yes|[
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?
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?
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?
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?
(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?

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

Qo8

...... 10/26/2012............
] No[ N/AT[X]
] Nol N/A[X]
Yes[ | No[X]
Yes[ ] No[X]
Yes [ X] No[ ]
Yes[X] No[ ]
Yes[ ] No [ X]
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17.2

17.3
17.4

17.5

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES - GENERAL

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No [X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
PART 1 - FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[
If yes, indicate any amounts receivable from parent included in the Page 2 amount: N 250,705
PART 1 - INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No [X]
If yes, give full and complete information relating thereto:
. Amount of real estate and mortgages held in other invested assets in Schedule BA: LT 13,156,986
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes [ X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
SN 0 SN 0
S 0 § e 0
I 215,543,282 L I 227,132,093
OO 0 SN 0
Mortgage Loans 0n Real EStALE...........ccoc.cvueiieiiecieciecec et SO 0 L SN 0
All Other $ $ .. 17,741,543
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 t0 14.26)...........ccccoeovivrenrenne I 233,552,319 L I 244,873,636
Total Investment in Parent included in Lines 14.21 t0 14.26 @D0VE.........c..ccooureveeveeieeeieeieeiee e OO 0 SN 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
. For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: LS 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: G 0
16.3 Total payable for securities lending reported on the liability page: S 0
. 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, Il - General Examination Considerations,
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
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Statement as of June 30, 2014 of the GREAT AMERICAN LIFE INSURANCE COMPANY
PART 1 - INVESTMENT

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

18.2 If no, list exceptions:
088444270 BEXION PHARMACEUTICALS LLC 4.00% DUE 7/31/2015
22960*AA0 OCF MEDICAL FACILITIES INC 5.26% DUE 12/15/2008
42249#AAT HEALTHPARTNERS INC 4.61% DUE 5/15/2030
617555ZA8 MSI LIGHTING TERM LOAN 15% 11/6/2017
68063*AA9 OLG FINANCE LLC TERM LOAN 14.00% DUE 12/31/2018
813084A*1 SEBRING SOFTWARE INC TL 11.50% DUE 4/25/2018
96928*FQ5 GSA PORTLAND OR CTL 4.01 9/15/2033
96928@AA3 SOUTH CAROLINA CTL 4.00 6/15/2023
G2956LAA4 DEVOCATOR LIMITED TL 1M LIBOR DUE 3/31/2015
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3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount

101 FAIM MOMGAGES. ... vvuivoiesiese ettt sttt se s ss s s b8 E 8888888828881 8810888858888 e
1.12  Residential mortgages 82,379,603
113 Commercial mortgages 687,387,135
1,14 Total MOrtgages in OO STANGING.........civeieiiiiiieieieiritese sttt s etttk s e n bbbt sttt G 769,766,738

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

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

1.33  Commercial mortgages

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

Long-term mortgage loans in process of foreclosure

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

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

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

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

Operating Percentages:

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

Yes[ ] No[X]
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Statement as of June 30, 2014 ofthe. GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7
NAIC Type of
Company ID Effective Domiciliary | Reinsurance Type of
Code Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE

Q10




Statement as of June 30, 2014 of the GR

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

EAT AMERICAN LIFE INSURANCE COM

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 [ereeeenen222,243 | ... 41,663,514 | .oeoieieeeenen89,374 | e | 41,955,131
2. vl | 012,990 | 428478 | 19,095 | [ .
3. Arizona... oo . 14388154 .
4. Arkansas.... o 18,500,222 |..
5. California o L147,149,144
6.  Colorado.... vl | 000000000296,336 | ......22,219,197 | .o 83,584 | s | 22,579,116 |..
7. Connecticut I ....34,068,073
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 ....56,907,069 | ..
15.  Indiana o ...41,924,511
16. lowa. o ....20,403,630
17.  Kansas vl | 184,409 | L9,436,137 [ 187,490 | [
18.  Kentucky o ....33,003,491 |..
19.  Louisiana o ....38,558,115 |..
20. Maine..... vl | 115,875 | 104,963,306 [, 256 | [ .
21.  Maryland o ....36,504,695
22. Massachuse o ....28,689,636
23.  Michigan o ....17,245,025
24.  Minnesota.. . IO ....36,229,845
25, MISSISSIPPI....coveereeriereieisirsereeeissieee st esees MS|...... L 13,075,011
26, MISSOU...oveerrirreireisieeseisisesesse sttt sseenes MO|...... L 92,511,771
27. Montana. WMT b | 10,855 |1 1,579,690 | 7,990 [ | e
28.  Nebraska.... WNE|....L...
29. Nevada........... NVl 313,954 15,688,912 | 6,110 [ | e .
30. New Hampshire.. NH|.....L... ..12,449145 | .
31.  New Jersey.... WNJ L ....61,295,045 | ..
32.  New Mexico NM |l | 199,041 | 1..00.3,030,072 | oo | ceereireeieieseenins | e
33.  New York........ NY NG ] 126,895 | 5,549,372 e ,323 | [
34.  North Carolina .NC|....L...
35.  North Dakota.. ND [ | 82,161 |l 714,037 s s | e
36. Ohio........... OH|...L..
37.  Oklahoma... LOK b | 514,423 | 7,370,616 [ 139157 | [ e
BT 1o o OSSP OR|...... L
39, PenNnSYIVaNIa.......cccoveveiicieiieiesies et PA|...... Leveeveens | 0000 1,053,143 | ...111,903,401 | oo 20,443 | o ....112,976,987
40. Rhode Island.. el 15,913,338 |..
41. L ..64,473117
42. Lo [ erieeenenBA77 ] 0002,939,113 | e, 50T | | e \
43 L 59,591,844
44, - ....59,643,102 | ..
45, - ....24,327,055 |..
46. weelcn | 38,017 | 1,911,291 | 10,295 | [ 1,959,603 |..
47. \Virginia... b ....62,795,599 | ..
48.  Washington o ....53,264,146 |..
49.  West Virginia.. ceelcn | e 78,424 | 8407740 | 3,255 | [ s
50.  Wisconsin... LWL
51, WYOMING.... ittt WY |...... Lo [ vreeeeenn24,912 11.1...3,066,395 | oo [ eeeveeeieenieiens | 0000000 3,091,307 [ e
52.  American Samoa
53.  Guam............
54. Puerto Rico.....
55.  US Virgin Islands...
56.  Northern Mariana Islands...........c.cccooceververneeresesiecseenis MP | it eNoices [ [ ereieeissieneinies | eevesiesesesssssssesssssssessessnses | svesssssssessessssessenss | soveresensessesnssns0. | veveresissesssssenns
57. Canada........ccccoevrrennee. .
58.  Aggregate Other Alien .0 ..0
59, Subtotal......ccocveiiieiiee e .4,698,274 ..4,520,739
90. Reporting entity contributions for employee benefit plans............. e XXX s [ e [ e | e
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES...........cceveveerieereeeee e | e XXXKeoviet [ rerrriereieisssnens | everssiesesississsnes | vevesiesisssssessessssssssssesssssnses | oesessesesssssssesenss | sreesessesesisssssins [0 O
92.  Dividends or refunds applied to shorten endowment or
premium paying period XXX
93.  Premium or annuity considel
or other contract ProviSions.............cccveeerenieieeessese s
94.  Aggregate other amounts not allocable by State...
95.  Totals (DireCt BUSINESS).........ceverireireieieisireiessiessesessssessesssienss | e
96.  Plus Reinsurance ASSUMEd..........c.ccvurreievriieisenensessieseessiessnns
97. Totals (All Business)........... 4,726,969 | .. 1,827, 358 561
98. Less Reinsurance Ceded LA,726,969 | | e 22,492,625
99. Totals (All Business) less Reinsurance Ceded .1,804,865,936
58001, Other AlIBN.......c.eueieieieireeesesse et naes
58002, oot nns | s
58003, oo | s
58998. Summary of remaining write-ins for line 58 from overflow page... | ....
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........
9401.
9402.
9403.
9498. Summary of remaining write-ins for line 94 from overflow page... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualifi ed or Accredited Remsurer
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(a)
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Statement as of June 30, 2014 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
American Real Estate Capital Company, LLC (80%)
MidMarket Capital Partners, LLC (65%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company

{

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

n

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

Terminal Realty Penn Co.

Waynesburg Southern Railroad Company
GAI Insurance Company, Ltd. *

Great American Specialty & Affinity Limited
Hangar Acquisition Corp.

Premier Lease & Loan Services of Canada, Inc.
Risico Management Corporation
Dixie Terminal Corporation
GAI Holding Bermuda Ltd.

GAI Indemnity, Ltd. #

Marketform Group Limited

Marketform Holdings 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

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
GBR
OH 31-1446308
WA 91-1242743
WA 91-1508644
DE 31-1262960
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR 98-0412245
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




Statement as of June 30, 2014 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 Insurance Agency, Inc.
Ceres Group, Inc.
Continental General Corporation
Continental General Insurance Company *
QQAgency of Texas, Inc.
Great American Advisors, Inc.
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 *

Great American Holding, Inc.
Agricultural Services, LLC

* Denotes insurer

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 *
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Summit Consulting, LLC
Heritage Summit Healthcare, LLC
Summit Holding Southeast, Inc.
Bridgefield Employers Insurance Company
Bridgefield Casualty Insurance Company

o

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q12.1

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
OH 47-0463747 71404
TX 34-1947042
OH 31-1395344
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
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
CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711
FL 59-3385208
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335




Statement as of June 30, 2014 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 (51.4%) 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
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BMU
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety Claims and Litigation Services, LLC OH 46-4570914
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. (49%) 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, 2014 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 D Federal (U.S.or Parent, Subsidiaries Domiciliaryfto 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 | ....coovveve. 0000944707 |NYSE............... American Financial Group, INC........cccoceevvevrenninienneneseseisniens | OHuiniies [UIP i | e OWNETSNID. ...t | cererreiciriiens e | seveees
v [ 316549738 | oo [ [ American Financial Capital Trust Il American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
168543606 | .....ovvevvrens | orererierireienes | e American Financial Capital Trust Il American Financial Group, Inc. Ownership......... ...100.000 |American Financial Group, Inc.... |.......
16-6543609 | ....vocvvvevee [ e | e American Financial Capital Trust [V.........cccccvevenininenneeens American Financial Group, InC..........cccocvvveerieniennnns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
weee [ 310996797 | oo [ | e American Financial Enterprises, INC..........ccocvvereerirenneenenreineenens American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
| 31-0828578 | ... [ e e American Money Management Corporation American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
27-1577326 | oo | v | e American Real Estate Capital Company, LLC...........ccccovveiieinnnen. OH.......... NIA........... American Money Management Corporation.................. Ownership......... | ... 80.000 |American Financial Group, Inc.... |.......
v | 272829629 | ..o | e | e MidMarket Capital Partners, LLC American Money Management Corporation.................. Ownership......... | ... 65.000 | American Financial Group, Inc.... |.......
e | A1-2112007 [ e | e e APU Holding Company American Financial Group, INC........cccouevvienniinninns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
. 123-6000765 American Premier Underwriters, INC.........ocvervienicnneieenines APU Holding Company..........ccccererrrineeireinsniernseenns Ownership ...100.000 | American Financial Group, Inc.... |.......
23-6297584 |... . | The Associates of the Jersey Company .. | American Premier Underwriters, Inc.. . | Ownership. ...100.000 | American Financial Group, Inc.... |.......
. |37-1094159 (07217 =R o American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......

. 195-2802826
35-6001691 | ...
... | 13-6400464

. | 46-1665396

Great Southwest Corporation

. | The Indianapolis Union Railway Company...

Lehigh Valley Railroad Company

American Premier Underwriters, Inc

.. | American Premier Underwriters, Inc..

American Premier Underwriters, Inc

. | Ownership.

Ownership

Ownership

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

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

reee [A46-1665396 | ... [ e Pennsylvania Lehigh Oil & Gas Holdings LLC PA.......... NIA.......... Lehigh Valley Railroad Company...........c.ccceveereenennn. Ownership......... ...100.000 | American Financial Group, Inc.... |.......

1 20-1548213 | .o | e e Magnolia Alabama Holdings, Inc DE........ NIA........... American Premier Underwriters, INC........ccccocovrirunnn. Ownership......... ...100.000 | American Financial Group, Inc.... |.......

20-1574094 | ..o | e | e Magnolia Alabama Holdings LLC...........ccccccviienirinninenieenieienns AL......c... NIA........... Magnolia Alabama Holdings, INC..........cccoeevviiininicinnns Ownership......... ...100.000 | American Financial Group, Inc.... |.......

voee [46-1852532 | oo e | e Michigan Oil & Gas Holdings, LLC.........ccccoevevierereireeieeiesiennns Ml........... NIA........... American Premier Underwriters, INC............cccccvviivnne. Ownership......... ...100.000 | American Financial Group, Inc.... |.......

46-1480078 | ..o | e | e Ohio Oil & Gas Holdings, LLC..........ccovrnrnieireirieieessissesennins OH.......... NIA........... American Premier Underwriters, INC...........ccccovevevnene. Ownership......... ...100.000 | American Financial Group, Inc.... |.......

13-6021353 | ...oovvvvees | v [ The Owasco River Railway, INC.......cccooverinieinrisieessseeins NY.......... NIA........... American Premier Underwriters, INC............cccovevevnene. Ownership......... ...100.000 | American Financial Group, Inc.... |.......

.............. weer | 3141236926 | .....cvooveene | e | ceereiierisnnenenn. | PCC Real Estate, Inc American Premier Underwriters, Inc...............cccoco..e. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. . | 76-0080537 |....ccccvcves | eveveeeereevenens | wevesesesnennnn.. | PCC Technical Industries, Inc.... American Premier Underwriters, Inc..............c.c.cc.c.e.. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................. 311388401 | ..oovevveees [ evereirenrens [ eevrerenieinenen. |PCC Maryland ReaItY COMP....euveereneieieieisieeecei e PCC Technical Industries, Inc............ccccocvevvrerrerncenee. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. 1ee [06-1209709 | ....ocovvvves [ overivieireinees | cereeveierenenenee | PENN Central Energy Management Company..........c.ccooevevvevenneen | DEcces [ NIALL.......... | American Premier Underwriters, Inc............ccccccovveeenee.. |Ownership........ | ...100.000 | American Financial Group, Inc.... |.......
.............. L 123-1537928 | ... | e | ceeireesinseeee. | PENNTOWENS, INC.oiiceeescescesseesseesseesisssnennees | PP | NIALL........ | American Premier Underwriters, Inc.................cc.c........ | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 46-3246684 | .........ccoce. [ cevereierireians [ eeviieeeieeen. | Pennsylvania Oil & Gas Holdings, LLC.........ccococoveviveivcvivceniceceen | PAL | NIAL......... | American Premier Underwriters, Inc...........cccccoveveneee. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
teer [ 236000766 | ...vovovvevrn [ eorereiririreinns e Pennsylvania-Reading Seashore LiNES...........ccccovvuvvvererrererereienns N NIA.......... American Premier Underwriters, INC..........ccoeevvieunnen. Ownership......... | ..... 66.670 | American Financial Group, Inc.... |.......

1eee 1236207599 | oo e [ Pittsburgh and Cross Creek Railroad Company............ccocvienrnnnns PA.......... NIA.......... American Premier Underwriters, INC........ccccoeovriiunnnn. Ownership......... | ..... 83.000 | American Financial Group, Inc.... |.......

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

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

................... GAl Insurance Company, Ltd..........ccccveremernrnerneirernrserereneinns APU Holding Company..........c.ccocvevernererrernernrnenenns | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... | .......

............................................................................. Great American Specialty & Affinity Limited APU Holding Company..........c.ccoceereererneneerreereenenenen. | OWNErship......... | ...100.000 | American Financial Group, Inc.... | .......

31-1446308 | ...
.191-1242743

91-1508644

. | Hangar Acquisition Corp................
Premier Lease & Loan Services Insurance Agency, Inc...................

Premier Lease & Loan Services of

.. |APU Holding Company..

Canada, INC......cccooevvveiicriinne

APU Holding Company..........cccocereieeneenirneeieneeenns
APU Holding Company.........ccccoueuriieneeeninieersnerenns

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

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




Statement as of June 30, 2014 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliaryfto 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) *
. 131-1262960 Risico Management Corporation APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
31-0823725 | ... . | Dixie Terminal Corporation.... .. | American Financial Group, Inc... . | Ownership. ...100.000 | American Financial Group, Inc.... |.......
... |98-0606803 GAI Holding Bermuda Ltd..........cccooeurviririeeiieseceeseeeseeins American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc.... |.......
1980556144 | ......cocvvveen | e | e GAI Indemnity, LEd........coeviiirieeeiiere s GAI Holding Bermuda Ltd Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.......................................................... Marketform Group LIMited...........ceeveivereiirieieeseeseeseeis GAI Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.......................................................... Marketform Holdings Limited...........cccorerinieenieiieeceieees Marketform Group Limited............cccoverveviererernnennn. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
.......................................................... 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..........ccovrninceneeeseseesins Marketform Limited..........cccccovvvererininercrincinnrennnenee | OWnership........ | ...100.000 | American Financial Group, Inc.... | .......
.......................................................... Marketform Australia Pty Limited Marketform Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.......................................................... Studio Marketform SRL Marketform Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.......................................................... Marketform Management Services Limited.............c.cccceceveevvieeenee. | GBR....... | NIA........... | Marketform Holdings Limited.................cccccovvevrveneene. | Ownership........ | ...100.000 | American Financial Group, Inc.... |.......
.......................................................... Marketform Managing Agency Limited Marketform Holdings Limited .. | Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
.......................................................... Sampford Underwriting Limited Marketform Holdings Limited .. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.......................................................... Marketform Trust Company Limited..........cccceverrrererresieiesisiiennes Marketform Group Limited............cccceveveviereirernnennn. | OWnership........ | ...100.000 | American Financial Group, Inc.... |.......
v [ 06-1356481 | ... | e [ Great American Financial Resources, Inc. American Financial Group, INC..........cccouvvrvrinriennins Ownership......... ...100.000 | American Financial Group, Inc.... |1.....
woee [ B11A22717 | o [ [ AAG Insurance Agency, Inc Great American Financial Resources, InC...........cc....... Ownership......... ...100.000 | American Financial Group, Inc.... |.......
... | 34-1017531 Ceres Group, Inc Great American Financial Resources, Inc Ownership ...100.000 |American Financial Group, Inc.... |.......
. |47-0717079 | ... . | Continental General Corporation........... ..| Ceres Group, Inc............ ..| Ownership. ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 47-0463747 Continental General Insurance Company. Continental General Corporation..............ccoeueeriereerenes Ownership ...100.000 | American Financial Group, Inc.... |.......
.............. ... | 34-1947042 QQAgency of Texas, Inc Ceres Group, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......
e . 131-1395344 | ... . | Great American Advisors, Inc................ . | Great American Financial Resources, Inc.. .. | Ownership. ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 13-1935920 Great American Life Insurance Company...........cccovveueeeenirieennnns Great American Financial Resources, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
. |45-2969767 Aerielle IP Holdings, LLC Great American Life Insurance Company..................... Ownership American Financial Group, Inc.... |2.....
. . 26-4391696 | ... . | Aerielle, LLC... .| Great American Life Insurance Company.. .. | Ownership. American Financial Group, Inc.... |2.....
0084...... American Financial Group, Inc........ 31-1021738 Annuity Investors Life Insurance Company. Great American Life Insurance Company.................... Ownership American Financial Group, Inc.... |.......
.............. weer | 2T-B0T82TT | ..o | cevererrierinen | cevreirerennenenn.. | Bay Bridge Marina Hemingway's Restaurant, LLC.............cccccoeeeee. [MD......... | DS............ | Great American Life Insurance Company..................... | Ownership American Financial Group, Inc.... |.......
.............. 270513333 | ... | ererevieeineirenes | ceviveerenieenenen.. | BaY Bridge Marina Management, LLC..........ccccooccvcevveicniccreveenee [MD..co.. | DS............ | Great American Life Insurance Company..................... | Ownership American Financial Group, Inc.... |.......
.................................................................................... 20-1246122 | ....ovvvvvees | cevrerereierens [ cervrereeirenenen. | Brothers Management, LLC..........c.ocovvvevevcviienenecveincneveinneneinens | Flencnee | DS............ | Great American Life Insurance Company..................... | Ownership American Financial Group, Inc.... |.......
.............. veee |45-3988240 | ..o [ eveeinenisins | sereeireneneee. | FT Liquidation, LLC Great American Life Insurance Company..................... |Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
.............. .1 20-4604276 | .......ccoocev. | crrererieienis | ceeireesineeenene. | GALIC - Bay Bridge Marina, LLC..........cccocovceviveveieiecniveieeseienens | FLuvienne. | DS | Great American Life Insurance Company..................... |Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 45-5565693 | .....ccoeoees [ cevreierireians [ evevveieinneeinnee. | GALIC = Sorrento, LLC.......coceveivicnieeeviesveeiensecsssieisseieienns. | Floeeien | DS......... | Great American Life Insurance Company..................... |Ownership......... | .....65.000 | American Financial Group, Inc.... | 2.....
oo [ S11BAUTTT | o [ [ GALIC Brothers, INC.........cccvuiieniiieinieeissesieese s OH.......... DS...ccco. Great American Life Insurance Company............ccc..... Ownership......... | ... 80.000 |American Financial Group, Inc.... |.......
1451144095 | ..o [ e | s GALIC Pointe, LLC Great American Life Insurance Company..................... Ownership......... | ..... 65.000 | American Financial Group, Inc.... |2.....
26-3260520 | ....ovoevrreens | cerrerireneirins [ Manhattan National Holding Corporation.............ccceeeerereeririennens OH.......... DS Great American Life Insurance Company..................... Ownership......... ...100.000 | American Financial Group, Inc.... |.......
45-0252531 | oo | e | e Manhattan National Life Insurance Company.............ccoerevrrercrnnnns | IS [D1S T Manhattan National Holding Corporation...................... Ownership......... ...100.000 | American Financial Group, Inc.... |.......
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliaryfto 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) *
2 152-2179330 | oo [ e e Skipjack Marina Comp.........c.eurerrurerereireneeineineeeese e Great American Life Insurance Company..................... Ownership......... ...100.000 | American Financial Group, Inc.... |.......
74-2180806 | ... . | United Teacher Associates, Ltd. . | Great American Financial Resources, Inc.. .. | Ownership. ...100.000 | American Financial Group, Inc.... [1.....
58-0869673 United Teacher Associates Insurance Company. United Teacher Associates, Ltd .. | Ownership ...100.000 | American Financial Group, Inc.... |.......
veee [42-1575938 | ..o [ [ Great American Holding, Inc American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.............. L 127-3062314 | ....ooveveves [ cvveieveeiiens | cevvieiseseennn. | Agricultural Services, LLC Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 45-4110027 | ooovvvevne | crvervesnierienns [ vevresssnienennn. | United States Commodities Producers LLC..........ccooveeveveevieveeeee [MT o [NIALL....... | Agricultural Services, LLC.........ccocccvieveveieiieiesiennene. | OWnership......... | .....75.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 14084...... 274395897 | ...oovovvvviens | cerrernrrerenins [ Livestock Market Enhancement Risk Retention Group............cc....... NV A, United States Commodities Producers LLC.................. Ownership......... | v 1.000 |American Financial Group, Inc.... |2.....
.................................................................................... 27-2354685 | .......ocoovees | crerrirerneinees | ceveirereineeeen. | United States Livestock Producers, LLC.........cocvevvevcrceinenenee [NVe NIALLL...... | Agricultural Services, LLC.........ccovvevevivinercrceinennen. | OWnership......... | .....75.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 14084...... 27-4395897 | ... [ e [ Livestock Market Enhancement Risk Retention Group..................... A United States Livestock Producers, LLC............c.cccou.... Ownership......... | ..... 99.000 | American Financial Group, Inc.... |2.....
0084...... American Financial Group, Inc........ 35351...... 310912199 | oo s e American Empire Surplus Lines Insurance Company.... A Great American Holding, INC...........cocovviniiniiiinnnn. Ownership......... ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 37990...... 3109737671 | ..o | e [ American Empire Insurance Company American Empire Surplus Lines Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 591671722 | oo | ceriveeieiee | ceeerieesneneee. | American Empire Underwriters, INC.........coeveveericcecceneesicenns American Empire Insurance Company......................... |Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.......................................................... GAIl Australia Pty Ltd..........ccoerirririieiieeiesceesee s Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
“ e [ e | | Great American International Insurance Limited..............cccovevnnen. Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 23418...... 73-0556513 | ...oovvevvreens | cererrireneries [ Mid-Continent Casualty Company..........c.cccveuevererrenieresirssenenns Great American Holding, INC..........cccocovieveniereinininns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 15380...... T3-1406844 | ..o | e [ Mid-Continent Assurance COMPaNY...........cocevreeeerrrerreeenreeeseensennns Mid-Continent Casualty Company.............cccrvrverieernens Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 137%...... 38-3803661 | ...vovvevrreens | cerrerrrrereiriins [ e Mid-Continent Excess and Surplus Insurance Company. Mid-Continent Casualty Company............cccrvrvvrieernens Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 30-0571535 Mid-Continent Specialty Insurance Services, INC..........coccvvvrreerenee Mid-Continent Casualty Company.............c.ccccreveuene. | OWnership ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 730773259 | ... . | Oklahoma Surety Company........... . |Mid-Continent Casualty Company.. . | Ownership. ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 95-2801326 Republic Indemnity Company of AMEriCa............ooveueererreeereennnen. Great American Holding, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 31-1054123 Republic Indemnity Company of California...............ccceevrnrieinnnns Republic Indemnity Company of America..................... Ownership ...100.000 | American Financial Group, Inc.... |.......
59-1683711 |... . | Summit Consulting, LLC............ . | Great American Holding, Inc.. . | Ownership. ...100.000 | American Financial Group, Inc.... |.......
. 159-3385208 Heritage Summit Healthcare, LLC Summit Consulting, LLC Ownership ...100.000 | American Financial Group, Inc.... |.......
............... 59-3409855 Summit Holding Southeast, Inc Great American Holding, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 10701...... 59-1835212 | ... . | Bridgefield Employers Insurance Company... . | Summit Holding Southeast, Inc.. . | Ownership. ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 10335...... 59-3269531 Bridgefield Casualty Insurance Company. Bridgefield Employers Insurance Company.................. Ownership ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 16691...... 31-0501234 | ..o [ e e Great American Insurance Company American Financial Group, INC..........ccoveverernireerene. Ownership......... ...100.000 |American Financial Group, Inc.... |.......
.................................................................................... 45-2969767 | .....coovvvene | errereinnrens | cevreerernnnenee.. | Acrielle IP Holdings, LLC Great American Insurance Company...............cccc......... | OWnership......... | .....37.500 | American Financial Group, Inc.... |2.....
.................................................................................... 264391696 | ....ocovveveee | evreererrnnerenns [ veerenencenneneen | ACTEIE, LLC .o Great American Insurance Company..............ccccoeunee.e.. | OWNEIShip......... | .....37.500 | American Financial Group, Inc.... |2.....
weee [ 11483075 | oo [ | e American Signature Underwriters, INC..........ocooevnenenenienenrnnenne OH.......... NIA........... Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
L 159-2840291 | ..o | e | e Brothers Property Corporation.............ccccveeeeenieeniesieseennnns Great American Insurance Company Ownership......... | ... 80.000 |American Financial Group, Inc.... |.......
............... 20-5173494 | ..o | cvvreeiiieies | ceveeriesnneenn. | Brothers Le Pavillon, LLC..........oeiiicicnicececeese s Brothers Property Corporation...........c.c.cccccceuvevevrnneene. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
1o [20-5173589 | .o [ [ Brothers Le Pavillon (SPE), LLC Brothers Le Pavillon, LLC.........cccooviivviieniecsieins Ownership......... ...100.000 | American Financial Group, Inc.... |.......
| 25-1754838 | ..o | v | e Brothers Pennsylvanian Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
............... 59-2840294 | ........cccoov | cerveiveieriecnens [ evevesiesennn.. | Brothers Property Management Corporation............c.cccoeevevevceireieees | OHovee | NIALL.......... | Brothers Property Corporation............cccocceveevevecinnnnenen. | OWnership........ | ...100.000 | American Financial Group, Inc.... | .......
.................................................................................... 20-4498054 | ......ccvvens | cerrerrnrinrens [ creresiieiennenn. | Crescent Centre Apartments.........coocceveveveveieiecneseinneineissseneinees | OHeveeee | NIALL.......... | Great American Insurance Company..............ccveneeee.. | OWnETrship........ | ...100.000 | American Financial Group, Inc.... | 1.....
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NAIC Federal Traded Names of Relationship Management | Ownership
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Code Name Code Number RSSD CIK International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
. 131-1277904 Crop Managers Insurance Agency, Inc Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
31-0589001 |... . | Dempsey & Siders Agency, Inc..... . | Great American Insurance Company. ...100.000 | American Financial Group, Inc.... |.......
. 131-1341668 Eden Park Insurance Brokers, Inc Great American Insurance Company ...100.000 | American Financial Group, Inc.... |.......
........................................................................................... El Aguila, Compafiia de Seguros, S.A. de C.V.........cccoecevrveviveceee [IMEX....... [A............. | Great American Insurance Company..............ccco.eeee.e. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
........................................................................................... Financiadora de Primas Condor, S.A. de C.V........ccccceevvevecvieneeee. [MEX....... [ NIA........... | EIl Aguila, Compafiia de Seguros, S.A. de C.V............. |Ownership......... | .....99.000 | American Financial Group, Inc.... |.......
.................................................................................... 39-1404033 | ....cooeveens | cerreveeriesens [ evevesseienenenn. | FArmers Crop Insurance Alliance, INC.......ccvvevveerievceierieseisiienees | KSuoines | NIA.L.......... | Great American Insurance Company..............cceeue...... | OWnETrship........ | ...100.000 | American Financial Group, Inc.... | .......
L1 13-3628555 | ..o [ e | e FCIA Management Company, Inc Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
........................................................................................... Foreign Credit Insurance Association NY......... |OTH......... | Great American Insurance Company Management..... | ................. | American Financial Group, Inc.... |3.....
.................................................................................... 311753938 | ... v | cverereenninceneneee. | GALWarTanty Company.........ceecvececeevernrineeeresinsneneessieseeenes Great American Insurance Company...............c.cceee.n.. | OWnership......... | ...100.000 | American Financial Group, Inc.... | .......
.............. 311765544 | ... | e | e, | GAl Warranty Company of Florida GAI Warranty Company..........c.coceveveerereererensenenneeenns | OWNErship......... | ...100.000 | American Financial Group, Inc.... | .......
........................................................................................... GAI Warranty Company of Canada Inc. Great American Insurance Company..............c.ccceeen.e.. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 455565693 | ....covoveves [ ceeeerrieens [eerveeesnieenieees | GALIC = SOMENtO, LLC....ooii e Great American Insurance Company................c........... | Ownership......... | .....35.000 | American Financial Group, Inc.... |2.....
.............. voor | 45-1144095 | ....coooovvies [ cevveieviieieees [ cevveeiesieennenn. | GALIC Pointe, LLC Great American Insurance Company Ownership......... | .....35.000 | American Financial Group, Inc.... |2.....
1611329718 | oo [ e | Global Premier Finance Company Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
............... T4-2693636 | ....cocvvvvens | cererrrerenrens | criereveeienennnn. | Great American Agency of TeXas, INC.....vvvvveeeieeiveeineeieeiesenns Great American Insurance Company................c.ee...... | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
American Financial Group, Inc........ 95-1542353 | ..o v | e Great American Alliance Insurance Company. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
American Financial Group, Inc........ 15-6020948 | .....ocvovveve | e | e Great American Assurance Company. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
American Financial Group, Inc........ 61-0983091 Great American Casualty Insurance Company Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc.... |.......
s . 1311228726 | ... . | Great American Claims Services, Inc................... . .| Great American Insurance Company. ..| Ownership. ...100.000 |American Financial Group, Inc.... |.......
American Financial Group, Inc........ 36-4079497 Great American Contemporary Insurance Company..........c..coeeeene OH.......... A Great American Insurance Company ...100.000 | American Financial Group, Inc.... |.......
American Financial Group, Inc........ 31-0954439 Great American E & S Insurance Company Great American Insurance Company ...100.000 | American Financial Group, Inc.... |.......
American Financial Group, Inc........ 31-1036473 | ... . | Great American Fidelity Insurance Company . | Great American Insurance Company. ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 31-1652643 Great American Insurance Agency, Inc. Great American Insurance Company ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 22136...... 13-5539046 Great American Insurance Company of New YOrK...........ccccvvuenenn. NY.oos A, Great American Insurance Company ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 38024...... 31-0974853 |... . | Great American Lloyd's Insurance Company. . | Great American Insurance Company............coeveeeveees | OhET oo | o American Financial Group, Inc.... |4.....
.................................................................................... 31-1073664 Great American LIoyd's, INC.......c.cvvvvevreeiieeeieinseieiessesesessiennes Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 31-0856644 | ........cooees [ coverrrirerninees | oveirereinenenenn. | Great American Management Services, InC..........oveeeeveeveneicvniines Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 38580...... 11288778 | ..o [ e e Great American Protection Insurance Company............cccoeveureanee. OH.......... A Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc.... |.......
.................................................................................... 310918893 | ....ovovvevees | evreererreereins [eerereireerenenene. | Great American Re INC...vvvecevevvvcecinrcvenseneniissesesisnneneenns | DB | NIALL......... | Great American Insurance Company.............cccoeeneeeee. | OWNETship......... | ...100.000 | American Financial Group, Inc.... | .......
0084...... American Financial Group, Inc........ 31135...... 31-1209419 | ..o | e [ Great American Security Insurance Company............cccoeeveeveeereenees OH.......... A Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 33723...... 311237970 | oo e | e Great American Spirit Insurance Company...........cccocvveeririeennnns OH.......... A e Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
................................................................................................................................................................. Insurance (GB) Limited..........cccccceovveevierecnvesniieiecnseiesieceienees | GBR [ TAL.......... | Great American Insurance Company..............c.co.......... | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
1o [59-1263251 | o [ [ Key Largo Group, INC.........ccevieiriiieniensee s | I NIA........... Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.| 34-16073% | ............... 0001301106 | NASDAQ.......... National Interstate Corporation.............ccoeueeeviveierernnneseieseisenns OH.......... NIA........... Great American Insurance Company Ownership......... | ..... 51.400 | American Financial Group, Inc.... |.......
............... 34-1899058 | ....c.evvvens | verrevereriereins [ erreressienennnenne. | American Highways Insurance Agency, InC.........cccoovevvevveveiniieneee | OHue | NIALL.......... | National Interstate Corporation............cccccceeevvvvreinnnee. | OWnership........ | ...100.000 | American Financial Group, Inc.... | .......
.................................................................................... 311548235 | ....coovvens | cerrevesrienens [ cvesesienennenn. | EXplorer RV Insurance Agency, INC.......cevevcveviienvcnecnnsiieneinnens | OHeeeeeo | NIALL........ | National Interstate Corporation............cccccceeevvvvvrenenee. | OWnership........ | ...100.000 | American Financial Group, Inc.... | .......
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NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliaryfto 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) *
.198-0191335 Hudson Indemnity, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
66-0660039 | ... . | Hudson Management Group, Ltd... . | National Interstate Corporation.. ...100.000 | American Financial Group, Inc.... |.......
. 1 34-1607396 National Interstate Insurance Agency, Inc National Interstate Corporation ...100.000 | American Financial Group, Inc.... |.......
................................................................................................................................................................. Commercial For Hire Transportation Purchasing Group................... | SC.......... | NIA........... | National Interstate Insurance Agency, Inc. Management..... |................. |American Financial Group, Inc.... |5.....
0084...... American Financial Group, Inc........ 32620...... 34-1607395 | ..o [ v | e National Interstate Insurance Company............cccoevevrreirerriienennns OH.......... A e National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 11051...... 99-0345306 | ...cvovvvrrees | erreririrerrieiens | vereerinieeenneinnns National Interstate Insurance Company of Hawaii, Inc..................... OH.......... A e National Interstate Insurance Company..........c.ccceueene. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 43-1254631 | ...ooovvveven | cererreveerienns [ eesrieseneieens. | TransProtection Service Company National Interstate Insurance Company .. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 41106...... 95-3623282 | .....oovevvves [ e e Triumphe Casualty Company National Interstate Insurance Company. .. | Ownership......... ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 21172...... 86-0114294 | ..o [ e [ Vanliner Insurance COMPaNY..........ccuvveerrerenrenemreenensieeereesenennens National Interstate Insurance Company.........cc.cocvevenee Ownership......... ...100.000 |American Financial Group, Inc.... |.......
.............. ceon e | e | e | e | Vanliner Reinsurance Limited National Interstate Insurance Company. .. |Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.............. .1 20-5546054 | ......ocoovvee | v [ v | Safety Claims & Litigation Services, LLC National Interstate Corporation .. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
.................................................................................... 46-4570914 | ..oovovvees [ e [ e, | Great American Holding, INC..eeeecvcececieiccceece e National Interstate Corporation...........c...ccccocouevrvneeeee. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
oo [ 272226948 | ... e [ Pinecrest Place LLC Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
1871850814, | ..o [ e | e PLLS Canada Insurance Brokers Inc Great American Insurance Company Ownership......... | ..... 49.000 | American Financial Group, Inc.... |.......
3121293064 | ..o | e [ Professional Risk Brokers, INC..........c.cccvivereeinieieiesseseeisseennes Great American Insurance Company..........cccccvcervennns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
v [ T2-1331800 | v | vevvreirerseienes [ Strategic Comp Holdings, L.L.C..... Great American Insurance Company..........ccoocveuerveinns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
weee [ 364517754 | oo [ v | e Strategic Comp Services, L.L.C..... Strategic Comp Holdings, L.L.C....cceovvvvvvriiririeirennns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.| 32-0050970 Strategic Comp, L.L.C........ Strategic Comp Holdings, L.L.C......... Ownership......... ...100.000 |American Financial Group, Inc.... |.......
31-0686194 | ... . |One East Fourth, Inc...... .. | American Financial Group, Inc... . | Ownership. ...100.000 |American Financial Group, Inc.... |.......
... | 31-0883227 Pioneer Carpet Mills, Inc. American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
... | 31-1119320 TEJHOIAINGS, INC...vovvviiciee s American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
. 131-0728327 Three East Fourth, Inc American Financial Group, Inc. ...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, 2014 ofthe. GREAT AMERICAN LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. 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 3122014490000 O02 =« * 6 3 3122 01444700002 =«
* 6 3 3122 0143650000 2 =« * 6 3 3122 01444380000 2 =
* 6 3 3122014445000 0 2 =« * 6 33 1220144490000 2 =
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Statement as of June 30, 2014 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Inventory and prepaid assets on real estate holdings...........ccovevvvieiveeeinesveeeeeeisiens | ceveerennnnennn2y 137,929 | i 2,137,529 | oo 0
2505. Accounts receivable | ..518,035 | ... ....193,201
2597. Summary of remaining WIite-inS fOr LINE 25..........c.ovvcveieiieiisiieeieesses st esssssaesensas | sovssssesssssnaan 2,848,765 | .........c....... 2,655,564 | ....ccovvrennns 193,201
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
2504. Unfunded commitment fee liability 1,836,765 | ..oveveerieieinns 2,055,941
2597. Summary of remaining write-ins for Line 25 1,836,765 | .ovoeeiisiercinas 2,055,941
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, 2014 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 82,163,432 | oo 83,097,329
2. Cost of acquired:
2.1 Actual COSt at tiMe OF ACUISIION. ........ovevuiiiveiieictceie ittt ettt bbb s s b st s et | Hisbessessessnsessessesssbesses e bs s s bsesensens | H2ebsessnsesses st astes e s s b s s e s b nsesses s
2.2 Additional investment made after acquisition. ..1,487,594 ..4,621,997
3. Current year Change iN BNCUMDIANCES...........cc.iuiieiierieieieisssesseisstesse et s b se s s st st s st s s b s s s s st ensessessnsessesas | Hietssessessssassessessstesses e bensessessnssnsans | s1ebsessnsensessnsantessesansenses s b st ssensesaes
4. Total gain (loss) on disposals............ ...4,024,853
5. Deduct amounts received on disposals............ccceerierenriinnens ..6,117,399
6. Total foreign exchange change in book/adjUSted CAMTYING VAIUE..........c.ruriuierirrie ettt ssessss e sessssssssessssenes | eesssessssssessesssssssssessassasesessessasssnssns | sessesssssssssessasssssessessasssnssnsssssnsnnees
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 1737292 | oo 3,463,348
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+6-7T-8)........ccccevrverereriinieiesiisseeissesesssssssesenss | coesessesssssssessessssessenns 81,913,813 | oo 82,163,432
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 81,913,813 | .o, 82,163,432
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...........cccvcvvieveeeeseeeeeeeeceiieverees | eveveisesesissessensnenns 664,336,377 | oo 473,137,934
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........cvevevieeie ettt bbbt ssesae s bessesseses | stessssessessssessssssnsesas 132,819,912 | oo 246,853,736
2.2 Additional investment made after acquisition. 12,421,649 18,239,292
3. Capitalized deferred INtEIESE ANA OtNEI ..ot ettt sa s a s aessnsas | sestessesssssnssssessss st essessebesseseesasssnsans | seebssssssssssssnsastes et st esses s bensesaesensaes
4. Accrual of discount...........cccccoevernnnee 217,146
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 (loss) on disposals
7. Deduct amounts reCeiVed ON QISPOSAS..........ccceiriiueriiireirieieisie ettt s s b b s s s s s e s b ssssenas | sbesessssesssssesessnsesnsnes 40,028,346 | ......coovireieeriiinns 74,101,694
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)......... | covovrrirrnrssiininnens 769,766,738 | .o 664,336,377
12, TOtal VAIUGHON GIIOWANCE.........ocouiviieieiicieiieiscieistie etttk s st et s et es s b s s n bbb st s s sens | ehetsessessnsasses et sntensesesensensessesansenses | absessnsensesessnteses et st ensen et sntensesntan
13, SUbLOAl (LINE 11 PIUS LINE 12)...e.eeiieeeeieiieciseieiecisstsee sttt sttt n s ss st ensssssessentas | sastssssssssssssssssessasens 769,766,738 | .ooovvrerrninisninnenn 664,336,377
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)........cueiiiiieieiieisiei sttt sssssasssessssssensesns | sressessssssssssesssssssesans 769,766,738 | ..o 664,336,377
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 84,868,541 | ..o 87,196,085
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........cveiiviieiciccsceee ettt b s ensnes | sbessesssssssssessesssbensenas 14,392,416 | oo 48,269,770
2.2 Additional investment made after @CQUISIION............ccvvvevervicvieeei ettt s b s s sssssnes | sbessessssnssssessesssensenes 25,263,734 | o.oooveee i 45,615,700
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation iNCTEASE (AECIBASE)..........cuevueieviieiieiiiiieiie ettt et bbbt st bbb enebes | sebessasssssssstessssentessesas (2,207,959) | .ovevrrererereieeieis (7,997,143)
6. Total gain (I0SS) ON GISPOSAIS........u.veererirririsiirieiseiiesisstseee st sesse ettt s s st s st ns st s ss st s sas | wesstsnssessestensnssessensan s ssessenssnssnstes | Sasbsessessasssnssnssessansnssnssns 149,040
7. Deduct amounts received on disposals............. .86,013,955
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 rECOGNIZEM...........c.ouuivrriririirieireriee e sessssenses | sesessnssessesns s s e es s snssnseessssneas ...2,350,956
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... .84,868,541
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)......cuiieiiiiieieiiiissieisissieseisssssiessssssisssessesssssssesssssnsessessns | sressesssssssassessssssasses 119,399,934 | .o 84,868,541
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 17,979,934,667 | ...cooveveverrerrnnee 14,826,848,427
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviucviiiieieiieis ettt bbbttt essnaesanens | sbebesssesesssesesnaees 2,022,829,615 | ...ccocvvvireieiis 5,129,445,099
3. ACCIUAI OF QISCOUNL. ..ottt ettt a st s st es et s et et es s ast s ea st esansse s snsstessstessnassasasssssssnansnssnsnsans | stesesissesssssesesnsnsssnes 56,564,665 | ..covveeveeeereernn 99,983,471
4. Unrealized valuation iNCrEASE (AECIBASE).........ccvireiriiretiicteiei ettt sttt bbbt besss et bessebesssssaebanns | sebessebessssesessssesesanseaes 17,288,871 | oo 49,986,782
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 17,917,910 | oo 70,940,794
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cvcuiviiriiiiiccce et saens | sensesesssesesissesessaeees 996,685,800 | ..cocvverirererirnnns 2,163,015,848
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 18,317,813 | oo 30,247,231
8. Total foreign exchange change in booK/adiUSLEA CAIMYING VAIUE............ccevevcveeieicrereie ettt s s ses e benes | setessssssssssssesssssssessessssessessssasssssass | sresssssssssssssnssstessessntesses s snsesaessssans
9. Deduct current year's other than temporary impairment FeCOGNIZE. ...........covriueiiiriieeeieee et sssessesens | eserssssssessssssessessssessenas 1494942 | oo 4,006,826
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccovvvrierereererereiseseseissesesssssesens | cvevessessesesssinenns 19,078,037,174 | oo 17,979,934,667
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 19,078,036,174 | .....coocvevevirns 17,979,933,667




Statement as of June 30, 2014 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 NAIC Designation

20IsO

NAIC 1§....495,251,254; NAIC 2§.......... 0;

0; NAIC5$

NAIC6S........ 0.

Book/Adjus:ed Carrying Acquiiitions Dispo3sitions Non-Tradiig Activity Book/Adjus?ed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
10 INAIC T () verererireresieesssee s seess s es st sss s | sesnenssnesssias 14,172,991,311 | oo 1,476,022,768 | .....ooovvcrvvvn 1,011,377,032 | oo 34,373,399 | .o 14,172,991,311 | coovvv 14,672,010,446 | ...oovvvvercrreeeriseeeiiseenisnnes | consenssiseeeenns 13,543,082,877
2. NAIC 2 () evrererereeieenisseessseesss sttt | sesesinesessenes 3,612,108,433 | ..cooorvrvrircrrienne 191,777,789 | covvvoercrivinnee 103,584,815 |...ovvvrrrrircririnne (29,225,723) | ...vvvvrrrrirns 3,612,108,433 | ..coovvvrrirrinnns 3,671,075,684 | ..oovvvereriierniseeisinsenisenens | cveeessseesesinseens 3,587,242,630
3. NAIC 3(@)creirrrirrirrireneinrieissssisssssssssssssssssssssssssssessssssssessssssssssssessssssessessesssssns | snsssessnssssssessenses 3O 1404 1,322 | tvveirrisrereerrissnens 14135147 | oo 13,467,537 | oo 22,350,841 | .o 337,641,322 | ..o 360,659,773 | oo | e 382,940,893
4. NAIC 4 (B)-eereerrereeeisresneessseessssesssessssesssssssssssssssssssssssssssssssssssssssssssssesssnsssnne | seessnessnnssnssesnee 1 20,899,134 | cooovvvrvverereeseenns 29,192,977 | ovvovcereerereeeeens 7,972,992 | .oooovereceienns (R V2 K1) | 129,355,134 | ..ovvervvvererennnn 43,750,484 | oo | ceeeeeenennenen 119,987,033
B NAIC 5 (8).eeuueerrererieeessneeessssessssesssssssssssssesessssssssssesssssssssssssssssssssssnsssssnsssssns | eensnnessssssesssennsee 3834212 | civiiirereinsessiseseinseens 79,043 | oo 6,008,337 | ..cvvernereirneriiinens (1,163,041) | covovvveerrrririreens 38,344,212 | oo 31,253,877 | | e 44,868,013
B NAIC B (2)..ooucrererericerirerriseenssssissesssssesisssssssssessssssssnsssssssssssssssssnesssn.|ronsesssossennnnse 0,912,189 |t 11,863 | ..o, 3,979,781 | oo 1,691,040 | ..o 35,912,169 | ..oovcveiniennrnnennn 33,635,291 | i | s 30,317,579
7. TOMIBONGAS.....coveveiieeicsee ettt ....18,326,352,581 | ...covvvrernne. 1,711,219,587 1,146,388,494 | .....ocovvvvvvivvrinnns 21,201,881 18,326,352,581 | ..ccovvvvrvrnne 18,912,385,555 | ...coovvvvererereerenennreneenend [ 17,708,439,025
PREFERRED STOCK

8. INAIC Ttttk | 1RSSR e | H4 8RR RS | 8481 S R | £HRE SRR R R | HEERL SRR AR | SeeRR LRt | et snt | e
9. NAIC 2.ttt ssssssssssssessssssssessssssnssnsensens | snessesssssssssessessenss 101920/ 820 | iviieitrtrriisiresinsiisiessstsssesenes | seernssess st nsens | sessesses sttt ensnes 1125 | 13,926,429 | ..o 13,927,554 | oo | e 13,944,490
10, NAIC 3ttt ss sttt et anesns | neesssne sttt ettt | Sreese st eeet s 1,000,000 | coovoveermeereeeseresmeeseeeseeesseeees | oreesseeessseesssnesssesseessssesessssns | sessssssssessssesss st ssss st eesssnes | seeeseeessessssanessesenas 1,000,000 [ evevueermremreermereeeesseesseeneees | eereesseessseeessssess e eesseeeees
11 NAIC et | nenes st 1,519,292 | ooevverrceinererneens 378,086 | ..oooueverreereriecesrnenesiseeessnees | eevsseseessssessssssessss (244,419) | covvvvrerieens 1,519,292 | ..o 1,852,959 | ovvovurrereeeireensinesisseeetns | s 1,519,292
12.

13, INAIC Btttk | 081818100810 10EEE | £EEE 8RR E R0 | 4EEEE LR LR AR | 10EEEEf 1R Rt | eeeEE Rttt | LR en s | HEb e | fett e
14, Total Preferred StOCK..........ovvrirrrrirreinreneereieseneiseisssssesessessssssssesssssssssssesensns | snssssssssssssssssessens 19,445,721 | ioviiiiisiisissssinsnines 1,378,086 | ..o {1 (243,294) | ..o 15,445,721 | .o 16,580,513 | 0 [ 15,463,782
15.  Total Bonds and Preferred StOCK...........c.uuruerrreernneresinreennneseseseeessssesssssseessnes | seeessssseessnnees 18,341,798,302 | ...oovvrrrrrerrs 1,712,597,673 | .oovvvercriee 1,146,388,494 | .....oooconnrrrernnnns 20,958,587 | ...ccvvvrnrreennee 18,341,798,302 | ..ccoovrrrrernnnee 18,928,966,068 | .........ocoveerrerrrerrrrrerrnnererienn0 | v 17,723,902,807
(@)  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:




Statement as of June 30, 2014 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.......ceerreeereeee s | s 495,251,254 | ...covvvennne XXX ovoeveireinvneneenne | covveneeeneinseenenens 495,251,255 | oo 43,607 | .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 300,074,513 | oo 332,345,566
2. Cost of short-term iNVESIMENS ACGUITET.........c.cuivueieiiieieicese ettt b s bbb sae b ssbessesans | sbessesssssssseessnsneas 1,306,362,731 | coovieeceenes 923,691,074
3. ACCTUAL OF BISCOUNL........ouviiiiiii bbb | Sb sttt sbbenss | eebissbi bbb 40,382
4. Unrealized valuation INCIEASE (AECTEASE)..........rvuruururrerrerrereereeseeseeseeseeseesseesssasesessessesssessessessassasesessessessaessessessassssssessessassnns | £1essssasssessessasssessessasssssessassasssnssnss | sesesssssnsssnssassssssnssessssnessessassnssnesn
5. Total gain (I0SS) ON QISPOSAIS...........ceveiiriieiiieiieie ettt ettt bbb bbb st bt b bbb es s s e s s s s bessesesessnsebas | 4ebssbesssssessssesessesesssensebessssesessnaets | nebessssesassetesessese s s st eben s aet s e e bnes
6. Deduct consideration received 0N dISPOSAIS............cc.cvuiviviveieiieiiieie ettt sanes | suessessssessessesnsaneas 1,111,185,990 | ..o 956,002,509
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).........ccccecvivrieiiirriiieieisesesessesessssenes | sreresisssssessessssssesaes 495,251,254 | oo 300,074,513
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)...cuuiuiieiiiiiieieiciessieicissiesessssssiessssssssssessesssssnsessssnsessessns | sressesssssssassesssssssesses 495,251,254 | oo 300,074,513
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Statement as of June 30, 2014 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

260,719,534

92,184,795

29,776,682

(81,857,694)

300,823,316

300,823,316




Statement as of June 30, 2014 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, 2014 ofthe. GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 1.ttt s s bbb st a bbbt en 300,823,316

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

R Ko I T T I OO 300,823,316

4. PartD, SECHON 1, COIUMN B ..ot s st bbb s st 300,823,316

5. Part D, SECHON 1, COIUMN B.....couvviriiireireieieiie sttt bbbttt

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueiriuiieireieisiieieiiisseietssiete ettt s s8££ s8Rttt 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16......c.ueiiiiieireiieieieieitis et ss st s bbbt s bbb 300,823,316

8. Part B, SECHON 1, COIUMN 131 ...ttt s bbbt

9. TOLAl (LINE 7 PIUS LINE 8)....ocveveiicveees ettt ettt sttt st s st s st b s e s 28 e e s a2 b A e st e et s s s e bt R et s s s b s e bt s s s b et b st et n e s bt n e baes 300,823,316

10, Part D, SECHON 1, COIUMN 8........covicviceievciee ettt sttt bbbttt bbb st s e st s s 300,823,316

11, Part D, SECHON 1, COIUMN O....vvveiiicie sttt en

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......uiurireiierirrieiseiisseseseessssessssssessessssssessessassssssessessessssssessessasssessessesssssesssssessessassssssessessasssnssessessnssnssessassssssnssessassnssessassnsans 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......ooievceeeeceee ettt sttt s sttt s bbb et se b s sttt nen

14, Part B, SECHON 1, COIUMN 20.........c.cuiueieeieieiesieieeeite ettt ettt sttt s bbbt bbbttt bnee

15, Part D, SECHON 1, COIUMN 11 .....ouiiivceeiecee ettt sttt bbbt bbb bbb a st s sttt s e baes

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).......uiuririiierireieieciseeeeeesesesee st sesssseess st st ess st ess et a8 e s8££ 888 b st en bt 0

QsSl107



Statement as of June 30, 2014 ofthe. GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

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

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

. Statement value at end of current period (Line 10 MIiNUS LiNE 11).....ovivorreninrsnisissssessessssssssssssessssnessesssseneans

QSI108




1030

Statement as of June 30, 2014 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

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. 40,177
Building, Land, and Improvement Palm Beach FL ....07/16/2004 | Sailfish Marina Resort 296,937
Building, Land, and Improvement Charleston SC. ....05/01/2002 | Charleston Harbor Resort and Marina. 340,967
Building, Land, and Improvement Stevenville MD ....05/22/2002 | Bay Bridge Marina 21,696
Building, Land, and Improvement Whitefield NH ....06/01/2005 | Mountain View Grand Resort LLC 211,275
Building, Land, and Improvement; Florida City. FL ....09/24/2009 | Florida City Center. 975
0199999. Totals 0 0 0 912,027
0399999. Totals 0 0 0 912,027
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 14 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 B.JA.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./A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE




Statement as of June 30, 2014 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 New Orleans............ccccocueeenee INEW OFIBANS. ...ttt n LA 10/25/2012.... AT50 | oo | e ennes 801,172 . 28,600,000
Mountain View o TUCSON. oo . AZ e 06/30/2014. 4.750 . 20,000,000 . . . 39,810,000
Orchard SUPPIY....uuevevvvvveveesssssss s e 1 OO OR 05/02/2014.... KU 6,000,000 [ -1oooomseoess e | st s 9,820,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other .. ettt ettt eea ettt eet et eraetene | efeesessetetestestetetanteeset et et st eses et ententensnnntentes | brnean XXX...... 26,000,000 |...ccoorennee. 801,172 ettt 78,230,000
Mezzanine Loans
Invitation HOMES..........c.evvreveirenerienierienes NEW YOTK. ..ottt NY 11/27/2013.... | oo 3750 | it | s 81,572 . 53,649,837
SFRA N oo Austin.. 03/26/2014.... BUADA | oo | e 6,417,710 . 29,930,009
RPA 4. Austin.. 05/01/2014. 3.402 . 23,989,903 s . 23,989,903
0699999. Total - Mortgages in Good Standing - Mezzanine Loans........ .. .. e s .. 23,989,903 | ..o 6,499,282
0899999. Total - Mortgages in Good Standing.... . . ettt ettt netenes ateraes . XXX . 49,989,903 |......ccevenenn. 7,300,454
3399999, TOAl MOMGAYES. ........vvveereceeeeeseieseesieetseees st aeninns | aevies . XXX . 49,989,903 |.....cccorvvernnn. 7,300,454
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 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
Signatrue Tower. NaSHVIllE. ..o L1\ S D 06/02/2010.... | 06/01/2014.... | ..ovvvrrrvrnrenns 5,000,000 | .vvuuevrnrirerererrninens | rerereesenieeniessesiees | e | s (V1 USRI IO 5,000,000 | ...coouiernrinnn 5,000,000 | ..vourerrernerireireninns | reereeesensensenienies | e 0
Shoppes at Apollo Beach. | Apollo FLooiiiiiiies | e 09/01/2011.... [ 06/12/2014... | ..cvvvrrrrrnnes T3AT514 | o | et | et | e 0 | e | e 7347514 | o 7347514 | oo | e | e 0
Old Palm Golf Club........... Palm Beach Gardens..........c.ccocoeens R RN 08/22/2013.... | 06/24/12014.... | ..ovvovvvninnnns 5,089,268 | .....iviiriirininiininens | neressissnissn s | e | e {1 [T [FRR 5,089,268 5,089,268 | .....cvvirrieninrinnninns | e | e 0
0199999. Total - Mortgages Closed by Repayment. . cerre .17,436,782 0 0 | 0 0 ... 0 LA7,436,782 [ v 17,436,782 | .......... 0 0. 0
Mortgages With Partial Repayments
Biltmore Hotel Coral Gable 08/13/1999.... | 06/12/2014.... | . ..128,183 0 128,183 |. 128,183 | cooveeeerieeinenienes | serierieeeneesseisensnnes | oeees 0
Murfreesboro...........cccveveriiirinnien. v | 08/16/2007..... | 06/02/2014.... | ...oovvevvneeee..88,000 | ... 0 68,000 68,000 | .vovververeeieienieeienns e | s 0
. | Cincinnati .1 01/01/2006.... [ 06/06/2014.... | ...ocvovvvvrrerrnnnn 57,829 | e (V1 OO SRTURIOR IR 57,829 57,829 | oo | e | e 0
. | Destin.. 03/12/2010.... | 06/12/2014.... | . 0 247,315 |. 247,315 | oo [ | s 0
633 Folsom.. v | SN FranCisCo..........eveervercrerrernnens wernene | 06/27/2010.... [ 06/12/2014.... | coooveeivrereenn 71,391 | 0 77,391 77,391 | oo | cevveriresieeesesseenns | e 0
Bella Roe Plaza................ Reoland Park...... cenneee | 09/28/2010.... | 06/12/2014.... | coovvveiiernnnn 25,819 |, (V1 ORI IR 25,819 25,819 | coooreeeeenerinnienns | e | e 0
One Greenway Centre...... | Franklin... 01/14/2011.... | 06/12/2014.... | . 0 ...124.210 |. 124,210 | oo | e | e 0
Wild Dunes Resort........... Isle of Palms ..|03/30/2011..... | 06/12/2014.... | ..ovvvrvvvrrcrrn..81,663 | e 0 81,663 | .oooocereireierinrienns | e | s 0
Koyo Building ... | Greenville .108/31/2011.... | 06/12/12014.... | .coovvvvverreen 69,916 | oo 0 89,916 | oo [ | s 0
Santa Monica Pacific Pier (| Santa Monica.. 09/28/2011..... | 06/12/2014.... | . 0 86,947 | oo e | e 0
Miami Beach Marina......... Miami............... .| 11/22/12011.... | 06/12/2014.... | ..cceovvvvevenne. 135,555 | e, (VI SOOI IO 135,555 | . 135,555 | ovoueereireriseineiienes | cerieriesiseesseisensennes | e 0
Convention Center Parking| Philadelphia... ..101/31/2012.... | 06/12/2014.... | ...cevvvvrrvevrnnn. 51,363 | 0 e | e 51,363 51,363 | oo | e | e 0
Willow Lakes Apartments. | Port Arthur....... .102/07/2012.... [ 06/12/2014.... | ovvvrvvrranrnnn ATTTTS (VI ORI ORISR 177,773 | . 177,773 JSSSTURTRTROI RPTORIRRRRRIRIN RN 0
Elitch Gardens.................. Denver. . 05/01/2012.... | 06/12/2014.... | cooovvervianrceec 1BTAB2 | ot | crverieiseseiissienies | eeinsiseesisssesssssiseins | o ssessesens 0 o | e 137,182 |. 137,182 | oo | ceveriesnsesssisesinnes | e 0
McHenry Row.........c........ Baltimore..........ccvevereereneeiirieenne 06/29/2012.... | 06/12/12014... | coooovvervreereec TOAA98 | (oo | e | e | coiesesssisssenseseeeens (V1 POOROROSSTRTORTITR IR 104,498 | . 104,498 | ..ooovveecrnnrnerienes | verirerieeeenisseseniennns | e 0




Statement as of June 30, 2014 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

Hilton Jackson Hotel........ JACKSON. ..o MS..iiiis [ 08/16/2012.... | 06/12/2014.... | coooooverirraeeeecndBB,824 | oo | e | e | e sesnens 0 | eorrreeinreeienieees | e 65,624 85,624 | ..o | e | s 0
Intercontinental Tampa Holl Tampa...........cccvrevrninrines FL .109/28/2014.... | 06/12/12014.... | .cvoovvvrreririnn. 34,956 | ... 0 34,956 34,956 | o [ | s 0
Montauk Yacht Club......... | Montauk NY. 10/19/2012.... | 06/12/2014.... | ...cvvvevvvrevene...85,366 | ...... 0 85,360 | ..vuorerneireirerinrienes | ceeerienieeeneninseenes | e 0
Hotel Palomar Dallas ... X .. 12/20/2012.... | 06/12/12014.... | ...ccovvverrnn. 196,290 | ... 0 196,290 | ..o | e | e 0
Whispering Wind Phoenix ..|AZ .| 05/17/2013.... [ 06/12/2014.... | ..cvvvvvririeen 48,730 | e 0 48,730 | oo [ e | e 0
Semoran Commercenter.. | Orlando...........c.cc....... FL 06/21/2013.... [ 06/12/2014... | ..oovvervrreenn 85,972 | .o 0 65,972 | cooveverereeieiieseeienns e | s 0
Valassis at Sky Harbor..... | Phoenix .| AZ .| 06/26/2013.... [ 06/12/2014.... | ..ccvvovvvrvrinenn 47,353 | oo 0 47,353 | oo [ e | e 0
Town Park Villas Tampa FI ..|07/31/2013.... | 06/12/2014.... | ....cccvenv.n. 1,218,560 | ... 0 | eorreneennnnerneninees | coneesereenenen 1,218,560 | oo 1,218,560 [ .oovvvneeneerireeieeins [ e | e 0
L-3 Communications........ Salt Lake City. weeenn | 11/08/2013.... | 06/12/2014.... | .ocovvvvneene...69,640 | ... 0 89,640 | ..o | s | e 0
Residence Inn Sacramento| Sacramento...............cccvvverneirernnn. CA oo | v 11/12/2013.... | 06/12/2014.... | cooevevvrirerenere8T,218 | e [ s 0 87,218 | oo [ v | s 0
Invitation Homes.............. New York NY .| 11/27/2013.... | 06/12/2014.... | .................13,234,199 |...... 0 213,234,199 | e 13,234,199 | oo | e | s 0
Xactaware........... Lt [V P cevnene | 0212412014.... | 06/14/2014.... | c.oocvvvrvienenn. 122,505 | e 0 [ | e 122,505 | . 122,505 | cvovererireierrerierreninnes | cereriseinnessessssssnenes | e 0
Stop N' Go Center............ Fargo. INDu | s 03/18/2014.... | 06/14/12014.... | oooooverrririeeeeen 25852 | oo | ceerineisesenissinnies | ceineissesiessssssnsineens | cosssessesssseesssessesens (V1 SOOI IR 25,452 25,452 | oo | e | s 0
SFRA . .o AUSHN. s L. Y I 01/01/2006.... | 06/14/2014.... | .coooovvvvrrnneenn 12,442 | o | s | s | e {01 [OROORRIRITE ISVPPORORTION 12,442 12,442 | oo | | 0
0299999. Total - Mortgages With Partial Repayments s ..16,885,952 O 0 0 o 0 0. 0 ..16,885,952 | ..o 16,885,952 | ........ 0 0 ... 0
0599999. Total Mortgage: s s ..34,322,735 (V) 0 (V) 0 0 ... 0 34,322,735 | oo 34,322,735 | ....... 0 0 ... 0

1'2030
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Statement as of June 30, 2014 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 C Stocks - Unaffiliated

000000 00 O] Snow, Phipps, & Guggenheim II, L.P. Wilmington Snow, Phipps, & Guggenheim II, L.P 01/08/2010.... 851,727 1.0

722480 ZZ 6| Pineapple Square Properties LLC Sarasota . | The Isaac Group Holdings, LLC 04/19/2006.... 70,428 12.0

000000 00 0| NB Secondary Opportunities Fund Il L.P. New York NB Secondary Opportunities Fund Il L.P. 05/23/2013.... 108,703 0.7

000000 00 O] NB Strategic Co-Investment Partners Il L.P. New York . | NB Strategic Co Investment Partners Il LP. 10/01/2012.... 472,509 0.7

000000 00 O] Cintrifuse Early Stage Capital Fund I, LLC Cincinnati Cintrifuse Early Stage Capital Fund |, LLC 04/29/2013.... 13,569 29

000000 00 0| Solamere Capital Fund Il, LP Boston . | Solamere Capital Fund II, LP 08/19/2013.... 70,000 24

000000 00 0| Solamere Capital Fund II-A, LP Boston Solamere Capital Fund II-A, LP 08/19/2013.... 17,500 38

000000 00 0|A&M Capital Partners. Greenwich ..| A&M Capital Partners 12/06/2013.... 342,571 18

000000 00 O|Northcreek Mezzanine Fund I, L.P Cincinnati . | Northcreek Mezzanine Fund II, L.P 01/31/2014.... 185,736 3.9

000000 00 0| Patriot Financial Partners I, L.P. Philadelphia. ..cee.... | Patriot Financial Partners II, L.P. 04/30/2014.... 625,000 58

000000 00 0] The Cranmere Group Limited London UK. The Cranmere Group Limited 05/21/2014.... 2,103,780 7.7
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 2,728,780 2,132,743 0 0 . XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated

000000 00 O|GALIC Pointe, LLC. Destin . | GALIC Pointe LLC 03/25/2011.... 32,500 65.0

000000 00 0| GALIC - Sorrento, LLC Coral Gable GALIC - Sorrento, LLC 06/27/2012.... 115,050 65.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 0 147,550 0 0] XXX.oooe
Any Other Class of Asset - Unaffiliated

000000 00 0] AMMC CLO XIV WAREHOUSE GEOrge TOWN....ouuvverierrerisenrerseanes | [ | UBS Securities LLC 01/21/2014.... 21,000,000 70.0
4299999. Total - Any Other Class of Asset - Unaffiliated 0 21,000,000 0 0 ... XXX........
4499999. Subtotal - Unaffiliated 2,728,780 23,132,743 0 0 [ XXX.oeree
4599999. Subtotal - Affiliated 0 147,550 0 0 [ XXX.veree
4699999. Totals. 2,728,780 23,280,293 0 0 |.. XXXeenee

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 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain(Loss) | Gain(Loss) | Investment

Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./AC.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 0| Caltius Partners Il L.P. Los Angeles. CA... | Distribution 06/25/2004 | 05/30/2014 134,946 (V1 [PPSR 134,946 | ..........134,946 (V8 I 12,054

000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington DE... | Distribution 02/06/2007 | 06/10/2014 57,960 0 57,960 57,960 0 99,455

000000 00 0 |Snow, Phipps, & Guggenheim I, L.P. Wilmington DE... | Distribution 01/08/2010 | 06/10/2014 281,107 0 281,107 281,107 0 [ 191,334

000000 00 0| Lubert-Adler Real Estate Fund VI, LP Philadelphia PA.... | Distribution 10/15/2013 | 04/14/2014 31,250 0 31,250 31,250 0

000000 00 0| NB Secondary Opportunities Fund Il L.P. New York NY... | Distribution 05/23/2013 | 04/30/2014 108,703 0 ...108,703 0

000000 00 0| A&M Capital Partners, LP Greenwich CT.... | Distribution 12/06/2013 | 04/09/2014 128,603 0 ...128,603 [V I 10,148

81220# 10 0|SeaPoint Ventures II, L.P. Wilmington DE... | Distribution 08/25/2005 | 06/17/2014 14,015 0 14,015 0

000000 00 0] Madrona Venture Fund I-A L.P Wilmington DE... | Distribution 11/02/2005 | 05/08/2014 14,608 0 14,608 0 20,452
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 771,192 0 0 0 0 0 0 | s 771,192 0 0 0 333,442

Joint Venture or Partnership Interests That Have Underlying Characteris

tics of Common Stocks - Affiliated
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Statement as of June 30, 2014 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
000000 00 0| GALIC - Sorrento, LLC. Coral Gables. FL.... | Distribution 06/27/2012 936,805 0 936,805 | ..........936,805 0 [ 138,186
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 936,805 0 0 0 0 0 0 936,805 | ..........936,805 0 0 0 | 138,186
4499999. Subtotal - Unaffiliated 771,192 0 0 0 0 0 [ 771192 | ... 771,192 0 0 0 333,442
4599999. Subtotal - Affiliated 936,805 0 0 0 0 0 0 936,805 936,805 0 0 0 .. 138,186
4899999, TOAIS........o.vveieieecircieie et se st e s s e s s ee e s bbb e s s et ens | Saeeaeastaeiaes e s ee e s bbb s ettt sa st st nes s anns s et seenannannients | eereeriees 1,707,997 0 0 0 0 0 (V) 1,707,997 | ....... 1,707,997 0 0 0 [ 471,629
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Bonds - U.S. States, Territories and P

041042 WY 4| ARKANSAS ST A 4111 07/01/2034.......ccvvvermrvviescnresssessessseesesseseesessssessssssesssssssesssssssssssssssssssssssssssssnees | sesseeeees ....06/30/2014 | CREWS & ASSOCIATES 4,000,000 4,000,000 457 [1FE

594612 BS 1| MICHIGAN ST B TXBL 3.59 12/01/2026............ooveereeeeereeereeeeseeisssseeesssesssesssssessssssssssessssssssssesssssssssssesssessesse | cossesennes ....06/25/2014 | BARCLAYS CAPITAL 3,500,000 3,500,000 1FE

882723 JR 1| TX ST PREREFUNDED 4.50 4/01/2033..........coovermremreornerriseesesssessssssesssssssesssssssesssssssssssssssesssssssssssssnsnnes | sesssseees ....05/20/2014 | Defeasement 431,834 435,000 2,664 (4Z

882723 KK 4| TX ST UNREFUNDED 4.50 4/1/2033.........covuuuerreiummereeismessiissessesssessssssssssssssssssssssssssssssssssssssssssssssssssses. | sessnesses ....05/20/2014 | Defeasement 11,460,966 11,545,000 70,713 | 1FE

882723 PU 7 |TEXAS ST TXBL REF B 3.423 10/01/2026...........covoeeveeeeeeeeseseseeseseseseeessseessssssssesesssssssesessssssssssesssesessssesnne | coseesenens ....06/26/2014 | JP MORGAN SECURITIES INC. 3,000,000 3,000,000 1FE

882723 PV 5| TEXAS ST TXBL REF B 3.573 10/01/2027.........coevvveeermrrerirmeeerisssessisssssssssssessssssssssssssssesssssesessssssessssssneens | sesseneeses ....06/26/2014 | JP MORGAN SECURITIES INC 2,000,000 2,000,000 1FE

882723 PW 3| TEXAS ST TXBL REF B 3.663 10/01/2028. ....06/26/2014 | JP MORGAN SECURITIES INC. 4,500,000 4,500,000 1FE

882723 PX 1|TEXAS ST TXBL REF B 3.693 10/01/2029 06/26/2014 | JP MORGAN SECURITIES INC 2,410,000 2,410,000 1FE

93974C PL 8|WA ST BABS D 5.381 08/01/2029 ....06/16/2014 | JP MORGAN SECURITIES INC 20,926,980 18,000,000 371,289 | 1FE
1799999. Total Bonds - U.S. States, Territories and Possession: 52,229,779 49,390,000 445123 | .o XXX s
Bonds - U.S. Special R and Special A it

25477P  NF 8| DC HSG FIN AGY A REF 3.875 06/15/2045............cooomerrererierieirieiiiessisessisssissessssesssssssssessssesssesssesessans. | cosssesnees ...05/19/2014 | BARCLAYS CAPITAL 10,000,000 10,000,000 1FE

38375U BQ 2| GNR 2013-H24 Bl WACHO 09/20/2063...........covvermmrrrerrmrriesneesesseessssssessesssssesssssssesssssssesssssssessssssnsanssssssnnnes | coseesseses ....02/26/2014 | BANC OF AMERICA SECURITIES 5|1

452227 UN  2|[IL ST SALES TAX REV 4.82 06/15/2038...........ceerrveuumerrieummerssssmeessissssssssssessssssssesssssssssssssssssssssssssssssessssses | coseesssees ....05/07/2014 | CITIGROUP. 9,267,768 8,730,000 52,656 |1FE

452227 UN  2|[IL ST SALES TAX REV 4.62 06/15/2038...........cerveemmmrrreermseessssnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sossessenes ....06/10/2014 | RAYMOND JAMES & ASSOCIATES 3,483,678 3,300,000 33,033 | 1FE

57586N UR 0 |MA ST HSG FIN A 4.375 01/15/2046 ....04/03/2014 | BARCLAYS CAPITAL 24,824,608 24,824,608 1FE

576000 KW 2| MA SCH BLD AUTH QSCB A 5.468 06/15/2027. 06/27/2014 | GOLDMAN SACHS. 17,481,750 15,000,000 38,732 | 1FE

60636Y MJ 7 |MO ST HSG DEV REF SER 14.20 01/01/2040 ....04/16/2014 | GEORGE K BAUM & COMPANY 5,000,000 5,000,000 1FE

647200 2G 8| NMMTGE FIN B TXBL 2.75 08/01/2035...........comrvvermmrreenmessessmessessssesssssesessesssesssssssessssssnssssssssssssssssssses | sesseeeees ....06/13/2014 | RBC CAPITAL MARKETS 5,200,000 5,200,000 1FE

64972C BD 4 [NYC HSG DEV A TXBL 3.05 06/15/2036.........ccoveeereeeereeseeeeeseeseeeesseeeeseesesssesssssssssssssssssesssssssssesssssssesesssens. | sveeesseees ....06/19/2014 | BARCLAYS CAPITAL 8,463,536 8,463,536 1FE

83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035...........cevveemmmerreeemmrreessmsereessssessessssssssssssessssssssssssssesssssssssssssnsessssss. | sessseeres ....03/15/2014 | Capital Interest (67,855) (953,117) 1

92812U XA 1 [VA ST HSG DEV A 6.00 3/25/2038..........ccomerrvermmmrreemsmsesesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssessssssnsenns | sosseseeses ....04/07/2014 | RAYMOND JAMES & ASSOCIATES 6,369,536 5,911,402 8,867 |1FE

92812U XB 9 [VIRGINIA ST HSG B 6.00 3/25/2038..........ccovvuermmerresmmssressssensessssssssssssesssssssssssssssssssssssssssssssesssssssssssssssesssses | cossesseees ....04/07/2014 | RAYMOND JAMES & ASSOCIATES 3,998,328 3,710,745 5,566 | 1FE
3199999. Total Bonds - U.S. Special Revenue and Special Assessment 94,021,349 89,187,174 138,859 | .o XXX
Bonds - Industrial and Miscellaneous

319963 ZE 7|FIRST DATA REVOLVER PR+300 9/24/2016 05/30/2014 | Paydown 5,766,410 5,766,410 |- 4FE

319963 ZF 4|FIRST DATA REVOLVER PR+300 9/24/2016. ....05/07/2014 | Paydown 1,968,058 1,968,058 |- 4FE

00084U AJ 1[ACASC 2014-1A B2 CLO MEZ SEQ 4.22 07/26 XS ....06/06/2014 | DEUTSCHE BANK 4,378,000 4,400,000 1FE

00087V AC 1 |ACAP 2005-3A C1 ABS FLT 12/25/35........ccervveerierreemesrsesssessessssessssssesssssssessessssessssssesssssssessssssessssssseees | sesseseeses ....04/10/2014 | STIFEL NICOLAUS 3,253,497 3,536,410 7,023 [ 1AM

00175E AC 2| AMMC 2006-7A C CLO FLT12/19/2019 R ....06/24/2014 | RAYMOND JAMES & ASSOCIATES 2,080,313 2,100,000 3,431 [1FE

00185A  AF 1| AON PLC 3.50 08/14/2024...........ovveoumerreeimereessmesseesssessessseesssssssesssssssessssssssssssssssssssssessssssssssesssssssssssssnenses | sesseeeses ....05/20/2014 | MORGAN STANLEY. 2,996,940 3,000,000 2FE

00214M AB 9| ARLFR 2014-1A A2 ABS SNR SEQ 3.97 08/44..........ccomereeirrerineriresiisesieseisessiesssiessisssssssssssssssessssssess | cossseenens ....06/18/2014 | RBS SECURITIES/GREENWICH 11,993,203 12,000,000 1FE

00248P AK 2|AVOCE 2014-1A A2B CLO MEZ SEQ 4.294 7/26. X S— ....06/10/2014 | CITIGROUP. 3,000,000 3,000,000 1FE

00440E AR 8 | ACE INA HOLDINGS 3.35 05/15/2024............covveemmerreermmeeressmsesssssnsessessssessssssessessssesssssssesssssssessssssnesssssseses | sesseseeses ....05/21/2014 | JP MORGAN SECURITIES INC 9,985,000 10,000,000 1FE

00507U AE 1 [ACTAVIS FUNDING 3.85 06/15/2024. ....06/10/2014 | BANC OF AMERICA SECURITIES 4,981,150 5,000,000 2FE

009363 AQ 5|AIRGAS INC 3.65 07/15/2024 06/12/2014 | BANC OF AMERICA SECURITIES 4,990,250 5,000,000 2FE

023850 AC 4| AMERICAN APPAREL 13.00 04/15/2020. ....04/15/2014 | Capitalized Interest 25,081 28,340 5FE

02665V AA 1 |AHAR 2014-SFR1 A ABS SSNR FLT 06/17/2031.......ccooummrveeemncreriesnessisnseesssssessssssesssssssesssssssssssssnsessssssnne | sessenseres ....05/13/2014 | GOLDMAN SACHS 7,500,000 7,500,000 1FE

02665V AB 9| AH4R 2014-SFR1 B ABS MEZ SEQ FLT 0B/31........corrvvermerriernesiisnssssssessssssesssssssesssssssssssssssesssssensesssses | sesseneeres ....05/13/2014 | GOLDMAN SACHS 3,000,000 3,000,000 1FE
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03073E AL 9| AMERISOURCEBERGEN 3.40 05/15/2024............cccomveririerireriisrisssssssnsssssisessssessssessssesssssssssesssssssssnessins. | cosssesees ....05/19/2014 | BANC OF AMERICA SECURITIES 7,977,200 8,000,000 1FE
03765D AC 4 [APID 2014-18A A2A CLO SEQ FLT 07/22/2026 XS ....06/26/2014 | JP MORGAN SECURITIES INC 3,467,450 3,500,000 1FE
03765D AE 0 [APID 2014-18A B CLO MEZ FLT 07/22/2026 R ....06/26/2014 | JP MORGAN SECURITIES INC. 4,903,500 5,000,000 1FE
03765D AJ 9|APID 2014-18A A2B CLO SEQ 4.2 07/22/2026 R ....06/26/2014 | JP MORGAN SECURITIES INC 11,000,000 11,000,000 1FE
03765H AA 9 [APOLLO MNGMT HLD 4.00 05/30/2024............covveemmerreeereeemeesseessssssessissssssssssessssssssssssssssssssssssssssssssssses. | coneesseees ....05/27/2014 | CITIGROUP. 12,963,860 13,000,000 1FE
037833 AS 9| APPLE INC 3.45 05/06/2024...........ccooerirreemererenerisesssesessessssesssssssssessssssssssssssssssesssssssssssssssssssssssesessssses | esesssees ....04/129/2014 | GOLDMAN SACHS 11,989,920 12,000,000 1FE
040555 CQ 5| ARIZONA PUB SERV 3.35 06/15/2024...........cococuerriiurrreriseeseisssessisssssssssesesssssssssssssssssssssssssssssesssssnssssss | sessnneeses ....06/09/2014 | JP MORGAN SECURITIES INC 6,993,560 7,000,000 1FE
04621W AC 4 | ASSURED GUARANTY 5.00 07/01/2024. ...06/17/2014 | BANC OF AMERICA SECURITIES 5,987,700 6,000,000 2FE
055330 EY 8|BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE 04/26/2014 | Capital Interest 5,964 6,953 1FM
05533D EY 8|BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE ....05/26/2014 | Capital Interest 6,006 6,931 1FM
05533D EY 8 [BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE.........cooemiruereimerrieeeiseseisessessssssssssesssssssesssssssssssssssssssssses | sevesseees ....06/26/2014 | Capital Interest 6,066 7,012 1FM
05578D AG 7 [BPCE 4.00 04/15/2024............ovvvveummerreesmessessmesssssssesssssssesssssssesssssssessssssesssssssessssssssssssssessssssssesssssessssssses | oseesssees ....04/08/2014 | CITIGROUP. 7,985,600 8,000,000 1FE
05578D AG 7 [BPCE 4.00 04/15/2024............coooreeeriierrineriisssiese s i sssese st ssse s s ssssse s ssssssssies | sevssesses ....04/09/2014 | MORGAN STANLEY 4,013,440 4,000,000 1FE
05952X AL 8 |BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037..........ccvvvevumrreeemnerreissessssssesessissessssssesssssssessssssssessssssssenes | sesseneeees ....12/26/2013 | Capital Interest 119,899 1FM
06739F HV 6|BARCLAYS PLC BKNT 3.75 05/15/2024 R ....05/12/2014 | BARCLAYS CAPITAL 19,993,400 20,000,000 1FE
07325D AF 1 [BAYV 2006-C 1A5 NAS SNR 5.852 11/28/2036...........ccvvvurmreveeriereriioesissesssssssssesssssssssesssssessssssssssessssssssssssses | svvssensees ....04/14/2014 | WELLS FARGO BROKERAGE SERVICES 6,798,180 6,798,180 17,681 | 2FM
08180F AC 5|BSP 2014-IVA A1B CLO SEQ SSNR 3.61 07/26. R ....05/02/2014 | DEUTSCHE BANK 10,000,000 10,000,000 1FE
08180F AG 6|BSP 2014-IVA A2B CLO MEZ SEQ 4.26 07/26, ....05/02/2014 | DEUTSCHE BANK 2,962,800 3,000,000 1FE
09254D AC 9|BSIS 2006-4A C CLO MEZ FLT 04/20/2019 X S— ....05/21/2014 | MORGAN STANLEY. 3,300,850 3,500,000 3,177 [ 1AM
09256B AD 9| BLACKSTONE HLDGS 4.75 02/15/2023.........coouummervvuemmerresmmessessesessesssessssssnessessesessssssesssssssesssssssssssssseses | sessneeses ....05/12/2014 | CITIGROUP. 1,568,248 1,450,000 17,219 | 1FE
09626Q AJ 6|BLUEM 2014-2A B2 CLO MEZ 4.085 07/20/26. X S— ....06/09/2014 | JP MORGAN SECURITIES INC. 6,000,000 6,000,000 1FE
114535 ZA 8 |BROOKSTONE DIP TRANCHE A 5.50 4/4/12015..........coovevveeuerreeieereesssessesisessssssnsssssssssessssssesssssssssssssnes | sevsessnnee ....04/04/2014 | Private Placement 1,287,352 1,287,352 4z
114535 ZA  8|BROOKSTONE DIP TRANCHE A 5.50 4/4/2015..........csverveumerrerisesreesmnessessssssssssessssssssssssssssessssssssssssnses | sessessnes ....06/02/2014 | Private Placement 117,032 117,032 47
114535 ZB  6|BROOKSTONE DIP TRANCHE B NM .30 4/4/2015.........coooimerrrrinrereisnessissessssssesssssssssssssssesssssssessssssnnene | sevsessnnes ....04/04/2014 | Exchanged 368,651 702,192 4z
114535 ZB  6|BROOKSTONE DIP TRANCHE B NM .30 4/4/2015........ccovumrrrriieriiiinsessisssssssssssesssssssessssssessssssnesssssssens | sessessnes ....04/04/2014 | Private Placement 146,290 146,290 4z
12497 AA 3| NASHVILLE CITY CNTR CTL 6.90 7/15/2057 ....05/15/2014 | Capitalized Interest 1Z
125634 AN 5|CLIF 2014-1A A ABS PT SNR 3.29 06/18/29 06/17/2014 | WELLS FARGO BROKERAGE SERVICES 5,997,526 6,000,000 1FE
12632Q AW 3 [COMM 2014-CR18 A4 SEQ SSNR 3.55 07/15/47 ....06/19/2014 | DEUTSCHE BANK 9,089,607 9,000,000 23,075 | 1FE
12632Q AX 1{COMM 2014-CR18 A5 SEQ SSNR 3.828 07/47.........cvvveuerreieeereriaeseesisssssssssesesssssssssssssessssssssssssssssessssses | consessenes ....06/19/2014 | DEUTSCHE BANK 5,149,633 5,000,000 13,823 | 1FE
12641P BC 7 [CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35...........cvvvermervesrmnressmmessessssessesssneesssssssesssssssessssssessssssssssses | cossesseees ....12/26/2013 | Capital Interest 1,653 1FM
12641Q CS 9| CSMC 2009-7TR 12A5 MEZ 5.75 1/26/36..........cevvvevrmrervirrerrisssessesssssssssssssssssssssssssssssssssssssssssssssssssssssssssnes. | sossessenns ....06/26/2014 | Capital Interest 1FM
12641Q DW 9| CSMC 2009-7R 16A2 MEZ 5.75 2/26/36...........covvermerrirreeriisesrissssssssssessessssssssssssssssssssssssssssssssssssssssssnns. | cossesseees ....05/26/2014 | Capital Interest 1FM
12646X AJ 1|CSMC 2013-IVR3 A2 SEQ SNR CSTR 05/25/43..........cveveuerireriineriiseeiesiisessiessssesssessssssssissssssssssssssssinsss. | sevesnesees ....04/08/2014 | BANC OF AMERICA SECURITIES 13,857,109 14,634,571 12,195 | 1FE
12646X AJ 1 [CSMC 2013-IVR3 A2 SEQ SNR CSTR 05/25/43..........cvveermerrecierreiiseenesissessssssssssssssesessssssssssssssessssssssesss | cossesseees ....04/17/2014 | CS FIRST BOSTON 6,466,651 6,829,466 12,521 | 1FE
12647G BZ 0|CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043..........comerrveemerreeeeeesiisessssisesssisssssssssssssssssessssssssssssssssesses | oseesseees ....03/06/2014 | CS FIRST BOSTON (4)| 1FM
12738A AA 9| CADENCE FINANCIAL 4.875 06/28/2019 ....06/06/2014 | US BANCORP, 4,000,000 4,000,000 2FE
14855G AB 7 |CLAST 2014-1 A1 ABS SNR 5.25 02/15/29. 03/05/2014 | GOLDMAN SACHS 19,814,000 19,814,000 72,293 | 1FE
149123 CC 3| CATERPILLAR INC 3.40 05/15/2024. ....05/05/2014 | BARCLAYS CAPITAL 3,999,320 4,000,000 1FE
14912L  6C 0| CATERPILLAR FINL MTN 3.30 06/09/2024............covvveeeummreeemmmrmeiamsersesssnesessssesmssssssssssssssesssssssesssssssesssssens | sevsessnes ....06/02/2014 | BANC OF AMERICA SECURITIES 2,991,390 3,000,000 1FE
150326 AC 0| CEDF 2014-3A AF CLO SEQ SSNR 3.347 05/26. R ....04/10/2014 | JEFFERIES & CO. 20,000,000 20,000,000 1FE
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150326 AG 1|CEDF 2014-3A BF CLO MEZ 4.464 05/20/2026 JEFFERIES & CO 5,000,000 5,000,000 1FE
151020 AP 9| CELGENE CORP 3.625 05/15/2024 GOLDMAN SACHS 9,965,900 10,000,000 2FE
172967 HT 1|CITIGROUP INC 3.75 06/16/2024 CITIGROUP. 19,975,200 20,000,000 1FE
17322N  AA 2| CMLTI 2014-J1 A1 SEQ SSNR 3.50 06/25/44 CITIGROUP 12,271,652 12,222,000 30,895 [1FE
17322N  AD 6| CMLTI 2014-J1 A2 SEQ SNR SSUP 3.5 06/44. CITIGROUP. 3,976,250 4,000,000 10,111 | 1FE
23204G AA 8| CUSTOMERS BANCORP 4.625 06/26/2019 US BANCORP 8,000,000 8,000,000 47
23320A AA 0 |DFC FINANCE CORP 10.50 06/15/2020. JEFFERIES & CO 4,000,000 4,000,000 4FE
24422 SP 5| JOHN DEERE CAP MTN 3.35 06/12/2024. HSBC SECURITIES 4,996,200 5,000,000 1FE
25152R XA 6 |DEUTSCHE BK LONDON 3.70 05/30/2024 DEUTSCHE BANK, 44,828,550 45,000,000 1FE
25250* AA 2|DIALOG TELECOM TL 14.00 1/17/2018 Capitalized Interest 50,037 49,770 4z
26223U AD 1|DRUGB 2014-1 A2 ABS SNR PT 3.484 07/23 GOLDMAN SACHS 6,999,891 7,000,000 2AM
268847 AL 6|ERAC USA FINANCE 3.85 11/15/2024 BANC OF AMERICA SECURITIES 4,991,500 5,000,000 2FE
292480 AC 4 |ENABLE MIDSTREAM 3.90 05/15/2024 RBS SECURITIES/GREENWICH 6,992,090 7,000,000 2FE
29364W AU 2 |ENTERGY LA LLC 3.78 04/01/2025. BNP PARIBAS. 4,995,850 5,000,000 1FE
29365P AR 3 |ENTERGY GULF 1 3.78 04/01/2025 BNP PARIBAS. 5,995,020 6,000,000 1FE
30251E AA 0| FCC HOLDINGS INC 12.00 12/15/2015 Capitalized Interest 11,863 11,863 6FE
31307# AA 9|CORPUS CHRISTI (FDL) CTL 4.537 2/15/35 Capitalized Interest 3,830 3,830 1Z
31307# AA 9| CORPUS CHRISTI (FDL) CTL 4.537 2/15/35. Capitalized Interest 3,844 3,844 1Z
31307# AA 9|CORPUS CHRISTI (FDL) CTL 4.537 2/15/35 Private Placement 699,441 699,441 1Z
31307# AA 9|CORPUS CHRISTI (FDL) CTL 4.537 2/15/35 Capitalized Interest 6,503 6,503 1Z
31620M AM 8| FIDELITY NATIONAL 3.875 06/05/2024 BANC OF AMERICA SECURITIES. 5,977,320 6,000,000 2FE
380956 AF 9| GOLDCORP INC 3.625 06/09/2021 MORGAN STANLEY. 2,496,775 2,500,000 2FE
38141E C2 3| GOLDMAN SACHS GP 3.85 07/08/2024 BARCLAYS CAPITAL 4,997,100 5,000,000 1FE
38141E C2 3| GOLDMAN SACHS GP 3.85 07/08/2024 GOLDMAN SACHS 11,984,160 12,000,000 1FE
40256B AG 7 |GULFS 2006-1A D CLO MEZ FLT 08/21/2020 RAYMOND JAMES & ASSOCIATES 3,678,125 3,750,000 1,713 | 1FE
40256V AE 8 [ GULFS 2007-1A C CLO MEZ FLT 06/17/2021 CRT CAPITAL 6,539,844 6,875,000 12,827 | 1FE
40434C AD 7 |HSBC USA INC 3.50 06/23/2024 HSBC SECURITIES, 17,923,320 18,000,000 1FE
405364 AD 2 |HLCNL 2006-1A B CLO FLT 11/20/20 JP MORGAN SECURITIES INC 2,419,013 2,510,000 1,729 | 1FE
405364 AD 2 [HLCNL 2006-1A B CLO FLT 11/20/20 JP MORGAN SECURITIES INC 481,250 500,000 447 [1FE
431282 AN 2 [HIGHWOODS REALTY 3.20 06/15/2021 WELLS FARGO BROKERAGE SERVICES. 4,949,150 5,000,000 2FE
43132Q AE 3 |HLDN 2014-2A B2 CLO MEZ 4.44 07/19/2026. BANC OF AMERICA SECURITIES. 3,964,000 4,000,000 1FE
45666Z ZA 3|INDUSTRIAL PIPING 14.50 12/13/2018 Capitalized Interest 8,405 8,384 52
456662 ZA 3 |INDUSTRIAL PIPING 14.50 12/13/2018 Capitalized Interest 8,699 8,678 52
45666Z ZA 3|INDUSTRIAL PIPING 14.50 12/13/2018 Capitalized Interest 8,433 8,412 52
465685 AJ 4 [ITC HOLDINGS CORP 3.65 06/15/2024 BARCLAYS CAPITAL 3,986,640 4,000,000 2FE
46617N  AJ 6 | JFIN 2014-2A A1B CLO SEQ SSNR 3.307 7/26 CITIGROUP. 17,500,000 17,500,000 1FE
46617N AL 1 |JFIN 2014-2A A2B CLO MEZ 4.476 07/17/26. CITIGROUP 6,000,000 6,000,000 1FE
46625H JX 9 [JPMORGAN CHASE & CO 3.625 05/13/2024 JP MORGAN SECURITIES INC 19,902,000 20,000,000 1FE
46633K AN 3 [JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37. GUGGENHEIM CAPITAL MARKET. 351,736 354,393 18 [1FM
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE Capital Interest 4,814 8,907 1FM
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46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE...........ccnveverirvimerererieresssssssessssssssssssesesssssssssesssssssssessssnnsnss | sevessesees ....06/26/2014 | Capital Interest 3,899 7,169 1FM
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE..............covuurmrrveimerresserresmsssessssessssssseessssssessssssnsessesssnssesses | coseesseses ....06/26/2014 | Capital Interest 3,827 7,136 1FM
46633P AC 6 [JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037.......couvevurreuriinerieereinsessissssissessssssissesssssssssessssssssesssssessssses | sovssesees ....06/09/2014 | PERFORMANCE TRUST. 38,633 38,633 84 | 1FM
47232D BN 1 [JMAC 2009-R5 7AB MEZ SSUP CSTR 9/26/36..........cvvevemmrreeemmereeiammeesssssessesssssssssesssssssssssssssesssssssssssses. | coseesseens ....05/26/2014 | Capital Interest 3 2,985 1M
47232V DB 5[JMAC 2009-R4 14A5 MEZ SSUP B.50 11/26/3B........ccvuuummerrveummerrieieessissesesssssessssssssssssssesssssssessssssesssssnses | coneeseenes ....03/31/2009 | RE-JEFFRIES 18,398 1FM
47232V DQ 2 [JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36..........vveurereerrrrierrirernsssissesississssssssssssssssssssssssssssssssssssnns | sevesessees ....03/26/2014 | Capital Interest 7 1FM
478373 AC 7 [JOHNSON CONTROLS 3.625 07/02/2024..........ccovuereervverresreesesessessmssesessssesssssseesesssnsessssssessssssssessssessesssses | cossesssses ....06/10/2014 | BANC OF AMERICA SECURITIES 3,997,920 4,000,000 2FE
494386 AB 1 |KIMBERLY-CLARK deMEXICO 3.80 04/08/2024 ....04/03/2014 | CITIGROUP. 2,991,840 3,000,000 1FE
502413 BD 8|L-3 COMMS CORP 3.95 05/28/2024 05/13/2014 | BANC OF AMERICA SECURITIES 4,972,250 5,000,000 2FE
51507Y AC 0 |LANDM 2006-8A C CDO FLT 10/19/2020 ....04/29/2014 | RBS SECURITIES/GREENWICH 4,086,375 4,250,000 1,270 | 1FE
522111 ZZ 9| LECTRUS CORP TL 13% PIK 11/15/2016........ccormrrverrrnrriesssnesisssnsssssssessssssssesssssssssssssssssssesssssssssssssssesses | serssneses ....04/01/2014 | Capitalized Interest 9,560 9,520 52
522111 ZZ 9| LECTRUS CORP TL 13% PIK 11/15/20716.........ccerrvrerrerrrieresmerisssssssssesssssssssssssesssssssssssssesssssssssssssnsesses | sesseeeses ....05/01/2014 | Capitalized Interest. 9,269 9,228 52
522111 ZZ 9| LECTRUS CORP TL 13% PIK 11/15/2016........ccommrrevrrrerriesssseeissssessssssesssssessessssssssssssssssssessssssssssssssnsesses | serseseses ....06/01/2014 | Capitalized Interest 9,594 9,552 52
524901 AT 2| LEGG MASON INC 3.95 07/15/2024..........ooveomerreeieneresismeessssenessissssessssssessesssessssssesssssssssssssssesssssessssssses. | sesseseees ....06/23/2014 | CITIGROUP. 4,990,850 5,000,000 2FE
524901 AT 2| LEGG MASON INC 3.95 07/15/2024..........ccovooeerrerineeererinneessissssessssssssssssssesssssssssssssssssssssssssssssessssssssssssen. | sessnneeees ....06/23/2014 | STERNE AGEE & LEACH 3,005,880 3,000,000 2FE
524901 AT 2| LEGG MASON INC 3.95 07/15/2024...........oocvomereumreemenrieeiinessssesssssssssssssssssssssssssssssssssssssssesssessssssssssesses | soseessees ....06/24/2014 | CITIGROUP. 2,009,200 2,000,000 219 | 2FE
524901 AT 2|LEGG MASON INC 3.9507/15/2024. ....06/24/2014 | JP MORGAN SECURITIES INC 5,030,450 5,000,000 549 | 2FE
535555 ZZ 2|LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18 03/31/2014 | Private Placement 10,177 10,041 47
535555 ZZ 2|LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18 ....04/09/2014 | Private Placement 945,750 975,000 4z
535555 ZZ 2| LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18........commerreemmerrieeresissesssessessssssssssisssssssssssssssssssessssssesses | sessneeees ....04/30/2014 | Capitalized Interest. 21,300 21,016 4z
535555 ZZ 2|LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18.........coouerrumereeerimeeeiressiessesessssssssssssssssssssssssssssssssssssssssssss | soseessees ....05/31/2014 | Capitalized Interest 26,240 25,890 47
535555 ZZ 2| LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18.........cmmerrevererreemrerreisseeesissessssssnssssssssssssssssssssssssessssssssses | sesseeeees ....06/30/2014 | Capitalized Interest. 11,246 11,096 4z
55279Y AA 1| MCA 2014-1 A ABS SNR PT FLT 08/15/2024..........ccomvrvireriierireriineriisssiesesissesssesssssessssessssessssssssssessssssssins | cosssesnees ....06/18/2014 | BARCLAYS CAPITAL 3,500,000 3,500,000 1FE
57629W BV 1 [MASSMUTUAL GLBL 3.60 04/09/2024..........oooomerreeeereriireeeseissesssssnsessssssssssssesessssssssssssssesssssssesssssssesses | sessneeses ....04/02/2014 | MORGAN STANLEY. 6,980,750 7,000,000 1FE
59156R BH O [METLIFE INC 3.60 04/10/2024...........ccommrrveemmerreiimerseissesssismsessssssssssssssessssssssssssssssssssssssssssssssssssssessssssnses | coseesseees ....04/07/2014 | BARCLAYS CAPITAL 6,999,440 7,000,000 1FE
59156R BH 0 [METLIFE INC 3.60 04/10/2024 ....04/08/2014 | WELLS FARGO BROKERAGE SERVICES 3,002,250 3,000,000 300 | 1FE
59523U AL 1 |MID-AMERICA APT LP 3.75 06/15/2024 06/10/2014 | JP MORGAN SECURITIES INC 9,887,300 10,000,000 2FE
61166W AU 5 MONSANTO CO 3.375 07/15/2024 ....06/26/2014 | JP MORGAN SECURITIES INC. 3,997,600 4,000,000 1FE
61746B DQ 6 | MORGAN STANLEY F 3.875 04/29/2024............ovvveeeeereieseerieneesiesssessessssssssssssessssssssesssssssssssssssesssssssssssss. | wesseneeses ....04/23/2014 | MORGAN STANLEY. 7,929,920 8,000,000 1FE
65157Q AG 1|NMRK 2014-2A AF CLO SNR 3.293 06/30/26 R, ....05/23/2014 | JEFFERIES & CO. 12,500,000 12,500,000 1FE
667469 AA 8| NORTHWEST FL TIMBER 4.75 03/04/2029..........ccovvvermrererinnereesssessesssssssessssssssssssessssssssssssssssssssssssssssssnnes | sersnseses ....04/03/2014 | JP MORGAN SECURITIES INC. 14,772,450 15,000,000 1FE
67106B AE 7| OCP 2014-6A A2B CLO MEZ 4.16 07/17/2026 R ....05/23/2014 | BANC OF AMERICA SECURITIES 3,457,300 3,500,000 1FE
67108W AL 3 |OZLM 2014-7A A2B CLO MEZ 4.249 07/17/26 R....... ....06/13/2014 | DEUTSCHE BANK 7,481,250 7,500,000 1FE
67108W AN 9 |OZLM 2014-7A B2 CLO MEZ 5.35 07/17/2026. R ....06/13/2014 | DEUTSCHE BANK 5,357,800 5,375,000 1FE
68389X AU 9| ORACLE CORP 3.40 07/08/2024...........covveererrreereeerissisessessssesssssnsessesssnsessssssesssssssessssssnessssssessssssnessssssenes | sessesseres ....06/30/2014 | BANC OF AMERICA SECURITIES 14,965,950 15,000,000 1FE
71270Q EB 8|PEOPLES UNITED 4.00 07/15/2024. ....06/23/2014 | JEFFERIES & CO 11,929,080 12,000,000 2FE
718888 ZZ 6|PFM INVESTMENT LLC 8.00/LIBOR+5.756 6/22 06/30/2014 | Private Placement 5,000,000 5,000,000 3
74348T AN 2| PROSPECT CAPITAL 5.00 07/15/2019 ....04/07/2014 | Exchanged 4,120,000 4,000,000 2FE
74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR B/26/2037.........covvverreerierneeresissssessssessesssssssssssasesssssssessssssssessssssssesssssnnes | cossesseees ....04/26/2014 | Capital Interest 17,898 23,101 1M
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR B/26/2037.........vvvverrerviereerresiessessssessesssssesssssssesssssssesssssssessssssnssssessnses | coseesseses ....05/26/2014 | Capital Interest 17,636 23,186 1FM
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74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037.......ccvuurvvircriiirireesiesisessssesssssssssessssesssesesssessssesssssessssessssnees | sevesssees ....06/26/2014 | Capital Interest 17,693 13,248 1FM
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036............ecvreemmmerrermmmeressssersessssessssssnsssssssessssssssssssssssssssssesses | sessessnes ....04/26/2014 | Capital Interest 42,566 44,660 1FM
T4928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036...........cccourreumerrimerieeeiseriinessssessssessssesssssesssssssssesssssesssssssssssss | sosnsssens ....06/26/2014 | Capital Interest 42,577 50,462 1FM
74928U AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE..........cooverrrimrmrreriseerissnessisessssssessssssssssssssessessssseses | oseesseees ....05/26/2014 | Capital Interest 20 2,623 1M
74931) AD 9 |RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE..........coccrmierriirerririeeressssessesssessssssesssssssessssssssssssssssssssnes. | sossesenes ....04/26/2014 | Capital Interest 1,437 1,287 1FM
74931 AD 9 |RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE...........ccocvorrerirreimerisserisessissessssesssessssessssessssesssssssssssssssenss | sevesseeees ....05/26/2014 | Capital Interest 1,387 1,458 1FM
74931) AD 9 |RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE..........coocrmrerremrmerrermeeresssessessessssssesssssssnessssssssssssssssssssnns. | sessessnnee ....06/26/2014 | Capital Interest 1,427 1,512 1FM
756109 AQ 7|REALTY INCOME 3.875 07/15/2024 ....06/18/2014 | CITIGROUP. 6,996,920 7,000,000 2FE
75970J AX 4|RAMC 2007-1 AF1B SEQ STP 04/25/2037 05/25/2014 | Capital Interest 6,901 0 1FM
81180W AK 7 |SEAGATE HDD CAYMAN 4.75 01/01/2025. ....05/20/2014 | MORGAN STANLEY. 10,000,000 10,000,000 2FE
81721M  AK 5| SENIOR HOUSING 4.75 05/01/2024...........cvouereereriereersersieseisessiesesses i ssssssssssssssssssssssssssssssssssssssssssssnes | sosseesces ....04/123/2014 | WELLS FARGO BROKERAGE SERVICES 7,974,720 8,000,000 2FE
81745C AA 1 [SEMT 2013-7 A1 SEQ SNR CSTR 06/25/2043............cvvvermmerreermereessesssssmsessesssnessssssssssssssessssssnsesssssssssses | coseesseees ....04/17/2014 | DEUTSCHE BANK 9,608,580 10,602,571 16,198 | 1FM
81745M AA 9| SEMT 2013-2 A SEQ SNR CSTR 02/25/2043............cooveuerirmerirereieriinesssessisesssessssessissssssesssssssssssssssssssenes | cosseennees ....06/11/2014 | MORGAN STANLEY 13,987,285 15,628,252 12,203 | 1FM
81745R AB 6| SEMT 2013-3 A2 SEQ SNR CSTR 03/25/43.........covoovererieereiseesesssssesssssssssessssessssssssssssssssssssssssssssssesses | coseesseees ....05/16/2014 | BANC OF AMERICA SECURITIES 21,764,730 23,545,347 32,702 [1FM
81881L AC 1|SHACK 2014-6A B2 CLO MEZ SEQ 4.41 07/26. R..... ...06/12/2014 | BANC OF AMERICA SECURITIES 4,954,500 5,000,000 1FE
82671A AA 1| SIGNET UK FINANCE 4.70 06/15/2024 R....... ....05/14/2014 | JP MORGAN SECURITIES INC 7,967,920 8,000,000 2FE
83417E AA 0|SOCTY 2014-1 A ABS 4.59 04/20/2044 ....04/02/2014 | CS FIRST BOSTON 2,099,777 2,100,000 2AM
841504 AB 9|SOUTHEAST SUPPLY 4.25 06/15/2024 06/04/2014 | DEUTSCHE BANK, 4,993,950 5,000,000 2FE
86213B AA 5|STR2014-1A A1 ABS 4.21 04/20/2044 ....04/29/2014 | CS FIRST BOSTON 3,499,822 3,500,000 1FE
866152 ZZ 4| SUMMIT INC 18.00 1/31/2018.......ccvvoerrmrrriirmeerisssessessssessissessessesessessssesssssssessessssesssssseessssssnsssssssnsssssssnnes | sessessnes ....04/30/2014 | Capitalized Interest. 13,970 13,970 4z
866152 ZZ 4| SUMMIT INC 18.00 1/31/2018......uccvvvrrreerresreeressseesissssessessssssesssssssessssssssssssssssssssssssssssssssssssssssssssssssssssnnes | sessessnnes ....05/31/2014 | Capitalized Interest 14,496 14,496 47
86615Z ZZ 4| SUMMIT INC 18.00 1/31/2018.......ccvveerrereriirmnririssessisssessisseessssssssssssssesesssssessessssesssssssessssssnssssssssssssssnes | sessessnes ....06/30/2014 | Capitalized Interest. 14,088 14,088 4z
87159Q AG 3|SYMP 2014-14A A3 CLO SEQ SSNR 3.384 26 R ....05/06/2014 | MORGAN STANLEY 3,000,000 3,000,000 1FE
87159Q AL 2| SYMP 2014-14A B2 CLO MEZ 4.307 07/14/26 R.... ....05/06/2014 | MORGAN STANLEY. 2,000,000 2,000,000 1FE
87407P AP 5| TAL 2014-2A A2 ABS SEQ SNR 3.33 05/20/39........ccvvvuummrmriemmmrsrissmsessssnesssssssssssssssssssssessssssesssssssesssssnnss | sessneeres ....05/06/2014 | BNP PARIBAS 4,248,135 4,250,000 1FE
87612E BD 7|TARGET CORP 3.50 07/01/2024. ....06/17/2014 | CITIGROUP. 12,942,280 13,000,000 1FE
878888 ZZ 2|TECH FUNDING LLC 2013 TL 3.483 2/25/2018 03/27/2014 | GOLDMAN SACHS 9,064,938 9,414,773 3FE
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036 ....02/125/2014 | Capital Interest (5,443) (12,702) 1FM
89148* AA 4| ORCHARD TOSCA TL B 14.00 11/3/2017......cvoouuvreeemerreesmesreeesesmsssssssessssssesssssssssssssssessessssssssssssessssssnsenss | sessneeses ....06/30/2014 | Capitalized Interest. 70,210 71,780 3z
89678F  A* 1| TRI-STATE CAPITAL 5.75 T/1/2019....cccrrveueeereeimerreissesesismesesssssesssssssssssssssesssssssssssssssessssssssesssssssessessenns | sessessnes ....06/05/2014 | Private Placement 11,000,000 11,000,000 4z
89690E AD 9| TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44...........ccooomervimeriereineriinesieeseisessssesssssessssssssessesssssssssssssssssns. | sosssesnees ...05/01/2014 | CS FIRST BOSTON 2,500,000 2,500,000 1FE
89690E AE 7| TRMF 2014-1A A2 ABS SEQ SNR 4.085 04/44..........cooocmmerrvirrerreiinsersessssesssssessssssesessssessssesssssssssssessssses. | sessnseres ....05/01/2014 | CS FIRST BOSTON 2,500,000 2,500,000 1FE
939218 AE 3| WAMI 2014-1A A2 CLO SEQ SSNR 3.28 04/26 R....... ...04/11/2014 | BANC OF AMERICA SECURITIES 4,370,625 4,375,000 1FE
941574 AD 7| WTFRT 2007-1A B CLO MEZ FLT 08/02/2020 R ....05/06/2014 | ROYAL BANK OF CANADA 3,328,281 3,500,000 2,745 [ 1AM
94974B FY 1| WELLS FARGO CO 4.10 06/03/2026.............couerreermmerressmaeresssnessessseessssssessssssnesssssssessessssessssssneessssssnessssssnne. | sesseneeres ....05/27/2014 | GOLDMAN SACHS 2,008,680 2,000,000 1FE
94974B  FY 1| WELLS FARGO CO 4.10 06/03/2026. ....05/27/2014 | KEYBANK CAPITAL MARKET 2,008,300 2,000,000 1FE
94974B  FY 1| WELLS FARGO CO 4.10 06/03/2026. 05/27/2014 | WELLS FARGO BROKERAGE SERVICES 19,979,400 20,000,000 1FE
94974B  FY 1| WELLS FARGO CO 4.10 06/03/2026. ....05/28/2014 | WELLS FARGO BROKERAGE SERVICES 1,007,080 1,000,000 1FE
96032V AB 7 |WESTR 2013-1A B ABS MEZ 3.75 08/20/2025............ovvveumerveeermereriisnseesisssesssssssesssssssssssssessssssssssssssnsessssss. | wesseneeees ....06/24/2014 | AMHERST SECURITIES CORP 8,716,467 8,558,666 23,180 | 2AM
969457 BW 9| WILLIAMS COS INC 4.55 08/24/2024.............coovooeerrrernerriirsssesissessesssssssssssesssssssessssssessssssnsessssssessssssnsesns | sesseseeses ....06/19/2014 | CITIGROUP. 5,984,280 6,000,000 2FE
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97650W  AF 5[ WINTRUST FINL 5.00 06/13/2024............ccommeremerimererereresmimessssssssessssssssesssssessssssssssesssssssssesssssesssnessssnenss. | sossessees ....06/10/2014 | RBC CAPITAL MARKETS, 5,000,000 5,000,000 2FE

97652P AL 5| WIN 2014-1 A11 SEQ SSUP 3.50 08/27/2044............coovormvevrioaerriiinsesiesssesssssssessesssssssssssesssssssesssssssssssssnns. | sessneeres ....06/19/2014 | JP MORGAN SECURITIES INC 14,746,256 14,839,000 36,067 | 1FE

981811 AE 2| WORTHINGTON INDS 4.55 04/15/2026............oocoveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeessessesssseseesesesssseesssesssssssssnsssssennes | coseenennee ...04/10/2014 | JP MORGAN SECURITIES INC. 5,987,340 6,000,000 2FE
3899999. Total Bonds - Industrial and Miscellaneous 912,623,090 921,589,221 365,691 | oo XXX
8399997. Total Bonds - Part 3 1,058,874,218 | ..o 1,060,166,395 | ovvooeririiinnerriiserniinnns 949,673 | .ovvoeee XXX
8399999. Total Bonds. 1,058,874,218 | oo 1,060,166,395 | oovvvvvrnrrcerssnnreinsssnniennns 949,673 | .ovvcoee XXX
Preferred Stocks - Industrial and Miscell

090645 ZZ 8|BIOWISH TECHNOLOGIES SERIES A ....06/13/2014 | Private Placement 378,087.540 378,086 P4AZ

225436 AA 2| CREDIT SUISSE 6.25 R ....06/11/2014 [ CS FIRST BOSTON 1,000,000.000 1,000,000 P3LFE
8499999. Total Preferred Stocks - Industrial and Miscellaneous. 1,378,086 XXX 0 [ XXX
8999997. Total Preferred Stocks - Part 3 1,378,086 XXX (O 0. S
8999999. Total Preferred Stocks 1,378,086 XXX 0 e XXX
Common Stocks - Industrial and Miscell

716933 10 6| PHARMACYCLICS INC......coouvveiiureesicrreissersessssssessssesssssssaesssssssessssssssssssssssssssssessssssssssssssssssssssssssssssnes | sessesneees ....04/17/2014 | STRATEGAS RESEARCH 1,344,971 XXX L

716933 10 6 | PHARMACYCLICS INC......oourvieiurietiesseiseesessssessessssesssssssessssssesssssssessssssessssssssssssssssssssssssssssssssssssses | sesseeeses ....05/02/2014 | STIFEL NICOLAUS 434,694 XXX |

01877R 10 8| ALLIANCE RESOURCE PARTNERS.........ccorreimmmmrreammnessssmsesssssssssssssssssssssessssssssssssssssssssssssssssssssssssnnes | sossessenes ....06/17/2014 | Stock Split 2.0 for 1.0 51,119.000 XXX |

02376R 10 2 |AMERICAN AIRLINES GROUP INC. ....04/10/2014 | Liquidation 50.000 1,765 XXX L

037833 10 O|APPLEINC 06/09/2014 | Stock Split 7.0 for 1.0 124,200.000 XXX |

06738E 20 4 |BARCLAYS PLC-SPONS ADR ....06/26/2014 | STRATEGAS RESEARCH 25,000.000 368,023 XXX L

09253U 10 8 BLACKSTONE GROUP LP/THE.........coovviuuerreimmmrressesesesssssessssssesssssssessssessessssssssssssssessssssssssssssssssssssssssns | coseesseees ....05/02/2014 | BERNSTEIN 24,000.000 707,803 XXX 1

09253U 10 8 [ BLACKSTONE GROUP LP/THE........cirrierurressmmersessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sossessenes ....05/07/2014 | BERNSTEIN. 24,000.000 671,448 XXX |

139794 10 1| CAPITAL BANK FINANCIAL-CL A.....ooovmvviirmririiiessessnsessesssesssssssesssssssessssssssssssssssssssssssssssssssssssssesssssnse | sevsessnes ....06/18/2014 | Exchanged 14,715.000 221,461 XXX L

151020 10 4| CELGENE CORP.........viviiiiiriiitsieciie st ssee s bbbttt ssnisenns | cevisesnes ....04/04/2014 | STRATEGAS RESEARCH 5,000.000 685,744 XXX |

151020 10 4| CELGENE CORP.......cooreriiirrisiesiessssesssssssssssssssssssssssssssse s ssss st sssss s ssssssesssssssssssses | sevssssnne ....04/11/2014 | 1SI GROUP, 5,000.000 684,885 XXX L

151020 10 4| CELGENE CORP......coouuiiritmcriisieessisissessessssesssssse s ssss s sssss st ensssnen | sesssssnnes ....04/15/2014 | STIFEL NICOLAUS 5,000.000 677,495 XXX 1

151020 10 4|CELGENE CORP ....06/26/2014 | Stock Split 2.0 for 1.0 15,000.000 XXX 1

268684 10 7 |EME REORGN TR NPV 04/01/2014 | Exchanged 1,041,439.000 XXX A

278642 10 3 |EBAYINC ...06/13/2014 | UBS WARBURG 39,000.000 1,914,670 XXX |

278642 10 3| EBAY INC.....ooooriieiriesieressiessesssesssssssesssssssessssss s ssssss s sssss s ssss e sssssssssssssnsesnes | sesseseres ....06/17/2014 | INTERSTATE GROUP 13,000.000 637,134 XXX L

278642 10 3{EBAY INCi..oooouriierieiiiie st sesss et ess s s | eernenes ....06/20/2014 | STRATEGAS RESEARCH 17,000.000 833,638 XXX L

278642 10 3{EBAY INC....oooiiiiiiiiicii s ssssss s | seesseees ....06/24/2014 | UBS WARBURG 13,000.000 635,171 XXX |

313360 ZZ 5|FEDERAL HOME LOAN BANK CINCINNATE-R.......coirveeummrreimmmereerismssssssneesesssesssssesssssssssssssssessessesesssses | sessneeees ....04/08/2014 | Private Placement 2,371.000 237,100 XXX A

375558 10 3| GILEAD SCIENCES INC........ccniiiiriiieieriseeisesisse s sssse s sssesssessssssssse s ssstseses | essssnnens ....04/10/2014 | STRATEGAS RESEARCH 40,000.000 2,708,368 XXX |

375558 10 3| GILEAD SCIENCES INC.......covovuumrreeemmreeissseressssssssssssessssssssssssssssssssssssssssssssssssssssssssssesssssssssesssssssssssssssesses | sesseeeees ....04/14/2014 | STIFEL NICOLAUS 10,000.000 663,496 XXX L

38983D 10 2 [ GREAT AJAX CORP.....cccviieerreiimsrseissesessssessssssse st ssss st | neessenes ....06/30/2014 | FRIEDMAN BILLINGS RAMSEY 329,000.000 4,935,000 XXX u

43785V 10 2 [HOMESTREET INC. ....06/21/2014 | FRIEDMAN BILLINGS RAMSEY 1,125.000 19,507 XXX |

48248M 10 2|KKR&COLP 05/22/2014 | SANDLER & O'NEIL PARTNERS 25,000.000 578,353 XXX 1

48248M 10 2|KKR &COLP. ....05/30/2014 | INTERSTATE GROUP. 25,000.000 567,673 XXX |

629377 50 8| NRG ENERGY INC......coorrreiirrrerieieeeisessisssesssssssssssssessss s s ssessssssssssssssessssssssssssssessssssnnsoses | sesssseees ....04/01/2014 | Exchanged 3,424.000 108,472 XXX L
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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)
675746 30 9| OCWEN FINANCIAL CORPORATION........cevuumirermrmimererressesssesssssesssesssssesssasssssessssessssesssssesssnessssnesssnesssnne | sossessees ....05/08/2014 | STRATEGAS RESEARCH 20,000.000 648,402 XXX |
675746 30 9| OCWEN FINANCIAL CORPORATION.......cooucrmurrvesmmrressmasessssmsessessssessssssessessssesssssssessssssssessssssnessssssnessesssnns. | sessnneeees ....05/09/2014 | RAYMOND JAMES & ASSOCIATES 25,000.000 796,415 XXX L
694171 10 9| PACIFIC DATAVISION INC.......coouiriiirimeriieriaesesesise i sssesssssesssssesssesssssssssessssssssssessssssssssssssssssssssenens | cessssness ....06/03/2014 | FRIEDMAN BILLINGS RAMSEY 650,000.000 13,000,000 XXX u
703388 ZA 9| PATRIOT FINANCIAL PARTNERS I LP.....coourreeimrreiimrreeisseressssessssssesesssssnessssssesssssssesssssssessssssessssssns | sessseeees ....06/30/2014 | Private Placement 47,352.000 947,040 XXX A
703388 ZB 7| PATRIOT FINANCIAL PARTNERS PARALLEL Il...o.uuiviuuiriiimerriiseereissessssssessssssssessssssssssssssesssssensesssses | sevsneeees ....06/30/2014 | Private Placement 15,148.000 302,960 XXX A
73754Y 10 0| POTBELLY CORP.......evirvirmmrresisaesessasessssssessesssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssessssssnns | sessseres ....06/26/2014 | WILLIAM BLAIR & COMPANY. 15,000.000 235,820 XXX |
73754Y 10 0| POTBELLY CORP.......iivvutrmrreeimmirsesmmsessssssessessssesssssssessssssssesssss e ssss s sssss st sssss s sssssssesssssssessessess | wessoeeses ....06/27/2014 | WILLIAM BLAIR & COMPANY. 15,000.000 237,650 XXX L
73754Y 10 0|POTBELLY CORP. ....06/30/2014 | WILLIAM BLAIR & COMPANY. 10,000.000 158,981 XXX 1
89147L 10 0| TORTOISE ENERGY INFRASTRUCTURE 06/23/2014 | Exchanged 64,380.000 3,155,908 XXX L
D18190 89 8|DEUTSCHE BANK AG-REGISTERED ....06/06/2014 | STRATEGAS RESEARCH 35,000.000 1,356,828 XXX |
D18190 89 8|DEUTSCHE BANK AG-REGISTERED Fooner ....06/09/2014 | ISI GROUP 21,000.000 811,350 XXX |
D18190 89 8|DEUTSCHE BANK AG-REGISTERED |-~ ....06/12/2014 | UBS WARBURG 13,000.000 490,373 XXX L
D18190 89 8|DEUTSCHE BANK AG-REGISTERED Fooene ....06/17/2014 | UBS WARBURG 17,250.000 636,729 XXX |
D18190 89 8|DEUTSCHE BANK AG-REGISTERED |- ....06/18/2014 | UBS WARBURG 13,000.000 484,163 XXX L
D18190 89 8|DEUTSCHE BANK AG-REGISTERED | S ....06/20/2014 | UBS WARBURG 13,000.000 478,313 XXX |
D18190 89 8|DEUTSCHE BANK AG-REGISTERED Fooes ....06/26/2014 | STRATEGAS RESEARCH 13,500.000 475,974 XXX 1
D18190 89 8| DEUTSCHE BANK AG-REGISTERED | ....06/30/2014 | STRATEGAS RESEARCH 13,000.000 458,392 XXX L
9099999. Total Common Stocks - Industrial and Miscellaneous 44,312,162 XXX 0
9799997. Total Common Stocks - Part 3 44,312,162 XXX 0
9799999. Total Common Stocks 44,312,162 XXX 0
9899999. Total Preferred and Common Stocks 45,690,248 XXX 0
9999999. Total Bonds, Preferred and Common Stocks 1,104,564,466 XXX 949,673 |........ XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....2.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) B./A.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
312931 A6 5|FGLMC A84529 PT 4.50 02/01/2039.........c0evvvreveres | veree 06/15/2014| MBS Paydown... ...10,403 ...10,403 10,520 |. (124)] .. e ..(124) .10,403 ...180 | 02/01/2039|1...
31371K LU 3|FNCL 254239 PT 6.50 3/01/2032.........cccmvvrmerreris | v 06/25/2014| MBS Paydown.... 03/01/2032(1...
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.......coccoeveiernrrrncies | cevne 06/25/2014| MBS Paydown..........c.coocvververerns | ceermervmrirmennnennee | eevnrennenneenn320 [ i 320 | 366 | 363 | o [ e (10) | o | e (T0) | o | 320 | e | e | i 0 | oo 9 01/01/2032[1...........
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039.......c.covvreremiennns | v 06/25/2014| MBS Paydown..........ccovevverreeene | cvvvervmnrverrennnee | covvvrirneeeen 2833 [ i 2,833 | 2466 | 2,869 | s [ v B7) | e | v B7) | e | e 2833 | i | e | v (U IO 53 |02/01/2039| 1...........
36218V G4 9| GNSF 233419 PT 9.50 09/15/2017......covvvmeererirnnnns | v 05/15/2014| MBS Paydown..........ccovevererneens | veenerenmnrnennnnnnee | eeevnennneinneene D40 | o540 | i 543 | i D41 | s [ (1) | s [ errerienenee{1) | e | e D40 | e | e | v 0 | s 21 |09/15/2017| 1...........
36296 FT  7|GN 692378 PT 4.50 02/15/2039.........ccccovuvevrrirrcnnns | vevee 06/15/2014| MBS Paydown.... 02/15/2039|1...
36296T DP 5| GNSF 700410 PT 5.00 03/15/2039..........cevvrererveenens | covee 06/15/2014| MBS Paydown.... . ..8,380 | .. ..8,605 ...8,540 ...8,380 03/15/2039|1...
383739 N8 8| GNR 2001-17 PG PAC 6.50 4/20/31......c..cvemrvervrres | e 06/20/2014| MBS Paydown...........ccovvevevevenees | vevernnvneerenineniens | cvverineene 11,795 | i, 11,795 | oo 12,306 | .coovvvcrenee 12,133 | e [ v (B3) [ | (B3 [ | s 11,795 04/20/2031{1...........
38373Q MR 9| GNR 2003-39 GE PAC 5.50 8/16/32.........ccccorvrrmrres | conee 06/16/2014| MBS Paydown..........c.ccevvverrererne | cevnrvvmriensnirenrene | cernrenennn 133,798 | i 133,796 08/16/2032|1...........
38373W  5C 8| GNR 2002-33 PG PAC 6.50 5/20/32.........cocooeremrinns | 06/20/2014| MBS Paydown..........cccovcvvererneens | vevvnerermernernecinnes | cvneenen 45,444 | i 45,444 05/20/2032|1...........
38373W  GY 8| GNR 2002-19 PG PAC 6.45 3/20/32.........cocovvvvimivnes | o 06/20/2014| MBS Paydown ....35,106 03/20/2032 1...........
649085 AA  5|NEW VALEY GEN 115.572 05/01/20......ccvvverererncernins | o 05/01/2014| Sinking Fund Redemption.. ..199,526 05/01/2020
690353 XM 4| OVERSEAS PRI INV 3.59 12/15/2030.........cceuuvrmrrene | e 06/15/2014| Sinking Fund Redemption............ | cccouceeeerneernerneee | covirnen 114,286 | i 114,286 | ............114,286 12/15/2030 1...........
83162C FF  5|SBA SER 94-20D 7.70 4-1-2014........ovvvrrvrrrervrnires [ s 04/01/2014| MBS Paydown...........cccrvverernnnees | verernnrsninnnerinnes | veevernnenennn8,185 | 6,185 | e 4,116,841 04/01/2014{1...........
83162C FH 1 |SBA SER 94-20F 7.60 6/1/14......c.cvvmevrerernceriinirnens | veeer 06/01/2014| MBS Paydown..........cccovevvererneene | cevnerenmrrmernnnnnee | evnerineennn 18,310 [ 18,310 | it 18,310 | e 18,310 | s [ v | e 0 06/01/2014/1...........
83162C FN 8| SBAP 1994-20J 1.8.30 10/01/2014........ccovvvvvrvrrerenns [ s 04/01/2014| MBS Paydown 10/01/2014| 1...........
83162C FQ 1 |SBAP 1994-20K 1 8.65 11/01/14......evvviviervieecns [ 05/01/2014| MBS Paydown.... 11/01/2014
83162C FR 9 |SBAP 1994-20L 1 8.40 12/01/2014.......ccoovvvnerrerraes | vener 06/01/2014| MBS Paydown 12/01/2014
83162C GJ 6| SBAP 1995-20K 1 6.65 11/01/2015.......ccccvvrvvrinirine | oenee 05/01/2014] MBS Paydown.... ..12,205 . 12,205 11/01/2015
0599999. Total BONMS = U.S GOVEIMMENE. ....vvuuiviireieressersisisseissersssss st esss st 644,800 | ............ 644,800 | ......... 4,797,295 | ....... 2,257,217 | e 0 [ (7,704) | oo (U (7,704) | v 0 ] s 644,800 | ..ot (U I 0 e 0] . 16,691 |...... XXX..
Bonds - U.S. States, Territories and Pc
882721 VP 5 I TEXAS ST TRN MOBILITY 4.50 04/01/2033............. I ..... |05/20/2014| Def | RRRRPRRRON I ................................ 11,892,799 | ....... 11,980,000 | ....... 11,890,150 | ....... 11,892,398 | oo | o 1122 | | e 1122 [ | s 11,892,799 [ .o [ o | v 0. 342,928 | 04/01/2033| 1FE......
1799999. Total Bonds - U.S. States, Territories and POSSESSIONS. .........iuuuirserssirisiiisseisssressessiesssesssssisss s ssnssssss sttt ssssssnsssssssssesssenes | osseas 11,892,799 | ....... 11,980,000 | ....... 11,890,150 | ....... 11,892,398 | oo 0 [ o 1122 | (U I 1122 | [V 11,892,799 | oo [ I 0 [ e 0 ... 342,928 |...... XXX... [.XXX...
Bonds - U.S. Political Subdivisions of States, Territories and P« ions
68406P GE 5 | ORANGE BCH AL TXB 5.00 05/01/2015........cccovuveuue | ..... |05/01/2014| Sinking Fund Redemption............ | ..................................... 345,000 | ..o 345,000 | ..o 346,953 | ..ooocenn. 345,426 | ..o | e G240 ) IR [ (240 I [P 345,000 | ..o s [ 0] . e 8,625 | 05/01/2015[ 1FE......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and POSSESSIONS...............c.cc.cuiveriueieierereeiieieeieeeieieeeeeeeeseieseseieeeneeenenans 345,000 | ............ 345,000 | ............ 346,953 | ............ 345426 | ................ (L] [ (521) | oo ([ I (G4} I~ (U [ 345,000 | ............... 0| . e (L] [P 0 ... 8,625 |..... XXX... | . XXX...
Bonds - U.S. Special Revenue and Special A t
01170R DA 7 |ALASKA HSG A 2.80 12/01/2026..........cooovrernrrrreriraes | veres 06/01/2014| Partial Call...........cccoveveerremerrerirns | cerrermneinneinernene | cereenernn805,000 [ ionvcnnd 605,000 12/01/2026| 1FE......
041083 VB  9|AR ST DEV FIN SFM A 3.10 07/01/2043.........ccccvrves | vevee 06/01/2014| MBS Paydown.... 309,742 ..309,742 07/01/2043| 1FE......
09089T AY  7|BIRMINGHAM AL B 6.00 04/01/2022...........ccoovvvrverer | cenee 04/01/2014| Sinking Fund Redemption.. ....90,000 04/01/2022| 1FE......
130333 CA  3|CAHSG FIN AGY A 2.90 02/01/2042..........cccovrvrvees | eres 06/01/2014| MBS Paydown...........cccoceerveres 02/01/2042( 1FE......
130333 CB  1|CAHSG FIN AGY B 2.90 02/01/2042..........ooccovvvernens | covee 06/01/2014| MBS Paydown..........c..ocverrernens 02/01/2042| 1FE......
312903 MA  2|FHR 119 H 7 PAC 7.5 1/15/2021.....ccvevereriernerierins [ e 06/15/2014| MBS Paydown..........c..coceereeerneens 01/15/2021| 1...........
312909 3W 2| FHR 1250-J PAC17.00 5/15/2022..........ccovvrrvirmrennes | venen 06/15/2014| MBS Paydown.... 05/15/2022
312915 QG 9| FHR 14911 PAC 7.50 4/15/2023.........cocovvvervrrernns | venee 06/15/2014| MBS Paydown 04/15/2023
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313398 P7  8|FHR 2334 TD PAC 6.5 7/15/2031........ccvvmrveerirncirnnns [ o 06/15/2014| MBS Paydown.... ..2,316 ..2,246 07/15/2031 1
313399 PS  0|FHR 2347 VP PAC 6.5 3/15/2020.........ccccoourverirmrines [ o 06/15/2014| MBS Paydown 21,494 .21,064 03/15/2020
31339D 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022............oooevervrrerenns [ e 06/15/2014| MBS Paydown.... .28,397 .27,690 02/15/2022|1...
31339D QZ 4|FHR 2416 PG PAC 6.0 2/15/2022.........covvovrevrnrrcns [ s 06/15/2014| MBS Paydown 02/15/2022 1...........
313371 FS  6|FHR 1599-C TAC 6.10 10/15/2023.........cocvreremivnnns | cevee 05/15/2014| MBS Paydown 10/15/2023 1...........
313373 BU  1|FHR 1644 K PAC 6.75 12/15/2023.........cccoovvvmerrnnrns | cenee 06/15/2014| MBS Paydown 12/15/2023(1...........
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027......c..corvvvrrrirnrrens [ s 06/15/2014| MBS Paydown.... 09/15/2027{1...
3133TC HE  1|FHR 2018 PG PAC 6.35 1/15/2028..........ccovvvunerrnrns [ o 06/15/2014| MBS Paydown.... 01/15/2028|1...
3133TD  3A  2|FHR 2037 HB SEQ 9.0 3/15/2028...........cvvovvirernrrns | o 06/15/2014| MBS Paydown 03/15/2028( 1...........
3133TH S8  1|FHR 2118 PE PAC 6.50 1/15/2029..........ccovvverervmire [ v 06/15/2014| MBS Paydown 01/15/2029| 1...........
3133TS  F2  4|FHR 2303 CK SCH 6.0 4/15/2031.......covomrrrerincirinns | venes 06/15/2014| MBS Paydown 04/15/2031| 1...........
3133TU  S7 4| FHR 2357 QH PAC 6.50 9/15/2031.......c.ovvvverirerrnns [ v 06/15/2014| MBS Paydown.... 09/15/2031(1...
31340Y DB  2|FHR 88-12 APAC 9.25 11/15/2019......ccovverveervrirnins [ v 06/15/2014| MBS Paydown 11/15/2019
31340Y KF  5|FHR 31-E PAC 7.55 5/15/2020.........cccconvvuerrerinerens [ e 06/15/2014| MBS Paydown.... 05/15/2020
31358F M5 5|FNR 1991-12 H PAC 7.0 2/25/2021.......ocovveerrvirnrns | veree 06/25/2014| MBS Paydown 02/25/2021(1...........
31358G  5J  2|FNR 91-65Z ZX 6.50 6/25/2021..........ocvvnvererireirnnnns | cenee 06/25/2014| MBS Paydown 06/25/2021|1...........
31358K DY  1|FNR 1991-G36 ZBX 7.00 11/25/2021.........cevcvvrvrvens | o 06/25/2014| MBS Paydown 11/25/2021| 1..........
31358N  H3 9 |FNR G92-29 J SCH 8.00 7/25/2022 06/25/2014| MBS Paydown.... 07/25/2022|1...
31358N M5 8|FNR 92-119Z ZX 8.00 07-25-22........evvrvverrirrerirerins | veves 06/25/2014| MBS Paydown 07/25/2022
31358P EE 3 |FNR 1992-117 M PAC 7.0 7/25/2022..........cocomvveurrs [ v 06/25/2014| MBS Paydown.... 07/25/2022|1...
31358Q ZE  8|FNR G92-59 D TAC 6.0 10/25/2022..........c.covrervrees | vevee 06/25/2014| MBS Paydown 10/25/20221...........
31358R Y7 2|FNR G92-66 KB PAC 7.0 12/25/2022..........cccovvvvreuns | s 06/25/2014| MBS Paydown 12/25/2022|1...........
313590 H5  5[FNR 1993-155 PJ PAC 7.0 9/25/2023........cccovvvrvevree | vever 06/25/2014| MBS Paydown 09/25/2023| 1...........
31359H NW O [FNR 1994-63 PK PAC 7.0 4/25/2024...........ccocoonvvmuces | veves 06/25/2014| MBS Paydown.... 04/25/20241...
31359L  ZF  5|FNR 1995-19 ED SEQ 6.50 1/25/2022...........ccoocevurer | venee 06/25/2014| MBS Paydown.... 01/25/2022|1...
31359N  2W O [FNR 1997-19 PG PAC 7.0 4/18/2027......occovvvvmernes | vever 06/18/2014| MBS Paydown 04/18/2027| 1...........
31359V GF 4| FNR 1999-1 PJ PAC 6.50 2/25/2029.........cccvcrmvrirenns | o 06/25/2014| MBS Paydown 02/25/2029{1...........
313602 GQ 1|FNR 1988-25 B SCH 9.25 10/25/2018...........cocovvvere | venee 06/25/2014| MBS Paydown 10/25/2018( 1...........
313603 BQ  4|FNR 1989-79 D PAC 9.0 11/25/2019.......ccocvvrvvernrns | venee 06/25/2014| MBS Paydown.... 11/25/2019] 1...
313921 JK  5|FNR 2001-57 PD PAC 6.50 10/25/2031.........cccoevemrns [ vonee 06/25/2014| MBS Paydown 10/25/2031
31392B SC  1|FNR2002-6 L SEQ 6.0 2/25/2032.........covvovvvvrernene | o 06/25/2014| MBS Paydown.... 02/25/2032
31392C EM 2 |[FNW 02-W2 AF5 SEQ HEL STP 6/25/32........ccoveres [ s 06/25/2014| MBS Paydown 06/25/2032( 1...........
31392E PC  8|FNR2002-58 PG PAC 6.0 9/25/2032.........c.ccovvvvmree [ v 06/25/2014| MBS Paydown 09/25/2032| 1...........
31392K 5C 6| FHR 2455 GK PAC 6.50 5/15/2032..........convvemerrenees | e 06/15/2014| MBS Paydown 05/15/2032| 1...........
31392M  5R 9 |FHR 2448 TX PAC 6.0 5/15/2032.........c0covrvvirernnenes [ s 06/15/2014| MBS Paydown.... 05/15/2032| 1
31395X 3F 0|FHR 3018 UG PAC 5.50 10/15/2034..........c.cooovrrmurne | v 06/15/2014| MBS Paydown 10/15/2034
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31396F 2Y 8|FHR 3070 QG PAC 5.0 3/15/2034 e 06/15/2014| MBS Paydown.... ...57,200 ..(1,751) 0 e 1,158 |03/15/2034(1...........
34074M  JB  8|FL HSG FIN CORP A 2.80 07/01/2041........ccovvrervres | s 06/01/2014| MBS Paydown ..259,002 07/01/2041
34074M  JC 6 |FL HSG FIN B TXBL 2.80 07/01/2041... [T I 06/01/2014| MBS Paydown.... v 191,755 | 191,755 07/01/2041
407271 GN  9|HAMILTON ECON KING 5.97 06/01/2016........c..cnee | e 06/01/2014| Sinking Fund Redemption............ | «cceeeeverneerneenns | woveeincens 260,000 | ...ccoonce 260,000 06/01/2016| 1FE......
45201L  VE  2|IL HSG DEV AUTH B 3.205 07/01/2022.........cccccevvrs | vever 05/19/2014| Sinking Fund Redemption............ | e | wovrviniiis 75,000 | .ovevvrnnne 75,000 07/01/2022| 1FE......
45201L  VF  9|IL HSG DEV AUTH B 4.44 07/01/2033.........cccovvvrvrer | verer 05/19/2014| Partial Call...........ccovvveerenerrerinne | ceeneriineineeieeinee | cevviens 1,375,000 | ......... 1,375,000 | ........ 1,375,000 | .cc0oe. 1,375,062 | ovooververvrinne [ vevvrrineinne2) | o | e 2) | e | e 1,875,000 | v | e [ v 0 . 59,185 |07/01/2033| 1FE......
45201L VM 4|IL HSG DEV AUTH B 3.355 07/01/2023.... N 05/19/2014| Sinking Fund Redemption............ | cecoeervevvrncrerinns | worerennnnn 370,000 | oo 370,000 | ...........370,000 | ............ 370,010 [ .vorerrvvrerirvrne [ ervrvrrnnnnnn(0) [ v | oervevvnienen(0) [ v | 370,000 | v [ | v | 12,034 {07/01/2023| 1FE......
45201L VN 2|IL HSG DEV AUTH B 3.605 07/01/2024.... [ 05/19/2014| Partial Call . | 475,000 | oo 475,000 | ............475,000 | . ...475,014 . ...475,000 e | 0 16,601 |07/01/2024| 1FE......
45201L VP 7|IL HSG DEV AUTH B 4.105 07/01/2027.........ccosveevves | veves 05/19/2014| Partial Call...........ccoveverrvnmrrerirne | ceneriisriseineninee | cerviens 1,380,000 | ......... 1,380,000 | ......... 1,380,000 | ......... 1,380,053 [ ..oveverrrinens | eeverrrenrinenn(2) | o [ e (2) e | e 1,380,000 [ ..ovooeerriens [ e | e 0 . 54,918 |07/01/2027| 1FE......
462467 NW 7 [IA ST FIN SF MTGE SER 3 2.90 2/01/2042.............. | ... 06/01/2014| Partial Call............ccoeuvverirerenrens | cereerrverirenineiens | e 160,000 | ..ocvveneee 160,000 | .covreree 159,081 | covovvvvenee 159,097 | evvvvvvvrrine [ vvrreerenn 09 i | 909 [ | i 160,000 | .ovovveerirenne | v | e 0 e 1,970 |02/01/2042| 1FE......
49130T PR 1|KY ST HSG CORP A 4.2507/01/2033.......ccccoocvrevernes | cevee 05/08/2014| Partial Call............c.oevemrrrereneerns | vervmrernerireeineeens | eveeeneens 145,000 | c.ovvvnnee 145,000 | coovrenees 151,598 | ..covveenee 150,475 | covovevvevseine | reereene(5,640) [ o | eeireeeeene(5,640) [ o | v 145,000 | ovovveeinenes | eeeveerieninenn | e 0 et 5,255 | 07/01/2033| 1FE......
49130T PS  9|KYHSG CORP A 3.00 11/01/2041.... N 06/01/2014| Partial Call.. ,000 | covvennee 250,000 11/01/2041| 1FE......
49130T PT  7|KYHSG CORP B 3.00 11/01/2041.......cocovvrrmrrrerres | cenne 06/01/2014| Partial Call.. 325,000 ..325,000 11/01/2041{ 1FE......
57586N RP  8|MASS HSG FIN AGY A 3.495 12/01/2023 e 06/01/2014| Partial Call.. ....50,000 12/01/2023 1FE......
57586N RQ 6 [MASS HSG FIN AGY A 4.145 12/01/2027..........ooveves | s 06/01/2014| Partial Call...........ccovrvvrnrrerinrnnes | verervernnrneneniene | voverennnnn 185,000 | o 185,000 12/01/2027| 1FE......
57586N RR 4 |MASS HSG FIN AGY A 4.786 12/01/2032.........coccones | vever 06/01/2014| Partial Call..........ccccvereemrvrerereeerns | verrrrrrnernerinernee | wvverrnerrn40,000 | coiiniinnes 40,000 12/01/2032| 1FE......
57586N  UR 0 [MA ST HSG FIN A 4.375 01/15/2046...........ccocoorevres | veres 05/15/2014) MBS Paydown..........c.covvverirmrirns | ceineinsiimsineiiiens | vveiseienn 21,502 | oo 21,502 01/15/2046| 1FE......
60636Y HL 8| MISSOURI ST HSG DEV 3.723 07/01/2028 e 05/01/2014| Partial Call...........cccovvvevrrverrerirne | cerrrrnrrinerirerrene | evrrenernc460,000 [ oo 460,000 07/01/2028| 1FE......
60636Y HM 6| MISSOURI ST HSG DEV 4.156 07/01/2033........c.coc. | vonce 05/01/2014| Partial Call.. ..230,000 07/01/2033| 1FE......
64966N AA  5[NYC NY HSG DEV REV 5.60 12/01/2021 O 06/01/2014| Sinking Fund Redemption.. . vevereenn 150,000 | i 150,000 | ..covvenee . . . 12/01/2021{ 1FE......
649705 JJ  O|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).......ccoce. | venee 06/11/2014| Sinking Fund Redemption............ | «ceeeeenerereeerneenns | woveverneens 432,640 | ..oooovene 432,640 | ..ooovonnes 426,976 | ..ocoonee 425,284 | ..o | s 1T 0 OIS IR 996 [ oo [ e 432,640 | ..o | e | e 0 . 14,814 [09/11/2018| 2...........
64970M  XT  5[NYC MULT FAM HSG DEV 6.42 11/01/2027...........co. | .. 05/01/2014| Make Whole Call..........c.coevenveenns | corernremernnerseinns | v 910,000 | ..coovneee. 910,000 | ..oooneee. 930,475 | .coovnve. 928,235 | .o | e (18,449) | oo | e (18,449) [ ..oovvvvverrss | e 910,000 | ..ovvvrrierins [ v [ s 0. 29,211 [11/01/2027| 1FE......
658207 MA  0|NC HSG FIN AGY 4.00 01/01/2030..........ccorvveerrrereres [ e 06/01/2014| Partial Call............ccovwvverirererneees | vereerrrerireeineeens | vorereneens 245,000 | ...ocoonee 245,000 | ............ 245,000 | ............ 244,998 | ..o | e 2 | e | e 2 | s | e 245,000 01/01/2030| 1FE......
658207 NZ  4|NC HSG FIN AGY SRS 33 4.013 01/01/2026............ | ..... 06/01/2014| Partial Call ....35,000 35,000 .35,000 .35,000 01/01/2026| 1FE......
67178K AA 8| OAK RIDGE IND DEV 5.78 12/15/32 OO I 06/15/2014| Sinking Fund Redemption.. . ...25,784 ..25784 | .. 24,190 24,341 . . | . . .25,784 12/15/2032| 1FE......
686087 MP  9|OR HSG & CMNTY SVCS C 2.891 07/01/2033......... | ..... 04/01/2014| Partial Call...........ccvevemrrrerrerirne | vernerirsernerreerene | cevviens 1,350,000 | ......... ,350,000 | ..cvenee 1,350,000 | ......... 1,350,055 | ..oovereeririrens | e (V2] T (SO (V2 ISR 1,350,000 [ ..ovoouereernns [ ernrrimerrenies | v 0 . 31,331 | 07/01/2033| 1FE......
83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035.........oeccevees [ o 06/15/2014) MBS Paydown..........c.coeeverrererns | ceenerinmrirneinennnne | cevviens 1,154,072 | ........ 1,154,620 | .........1,283,973 | ........ 1,034,943 | ..oooiiiiriiens | e (119,129) | covvocvvevrcins | s (119,129) | oo | v 1,154,072 [ v [ [ e 0 . 35,086 |01/20/2035|1...........
882750 NE 8|TXHSG & CMNTY AFFAIRS 2.875 07/01/2041........ | ..... 06/01/2014| Partial Call..........ccccovrvmerirererneens | cereerrrerireeineenns | vovereneens 375,000 | ..coonnee. 375,000 | ...........374,642 | ............ 374,620 | ..o | 382 [ | o382 [ [ s 375,000 | .oovveerivnnne [ v [ e 0 et 8,877 | 07/01/2041| 1FE......
92812U Q3 5|VA ST HSG DEV D 4.30 12/25/2043. JOT (V 06/25/2014| MBS Paydown.... 155,612 ...155,428 ...155,612 12/25/2043| 1FE......
928120 XA 1|VASTHSG DEV A6.00 3/25/2038..........ccocoverrimurre | verer 06/25/2014| MBS Paydown ..105,084 113,228 105,084 03/25/2038| 1FE......
92812U XB  9|VIRGINIA ST HSG B 6.00 3/25/2038. O 06/25/2014| MBS Paydown.... e 116,000 | .oveveneee . ...124,991 ...116,000 03/25/2038| 1FE......
928137 EE  6|VIRGINIA HSG AUTH SER A 3.25 08/25/2042.......... | ..... 05/25/2014] MBS Paydown........ccovinrrirnniees | seevnnnssismssessnnnes | covernnees 194,856 | ..ooovvnnee 194,856 | .o 194,776 | oo 194,745 | oo | e 376 [ | i 376 [ | v 194,856 08/25/2042| 1FE......
3199999. Total Bonds - U.S. Special Revenue and Special Assessment s SRS POPPPRTRTIRRTOR PPN 13,823,216 | ....... 13,823,764 | ....... 14,035,891 | ....... 13,758,951 | oovvvvnnnenad 0. (171,201) | oo 0] . (171,201) | oo 0] e 13,823,216 | o0 | o0 i .0 ].....384,686 | ... XXX... [.XXX
Bonds - Industrial and Miscellaneous
000292 AA  0|AAA2007-2 A1 SEQFLT 01/27/46 e 06/27/2014| MBS Paydown.... ..251,407 180,385 ...200,534 ...251,407 1,379 | 01/27/2046| 1FM.....
00077B  4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032........c.ccouuver | v 06/25/2014| MBS Paydown 373 .0 12/25/2032| 1FM.....
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000780 NL  6|AMAC 2003-12 2A SEQ 5.50 12/25/33........coccorveeeiee [ v 06/25/2014| MBS Paydown..........cccouvvverernrens | vermmrinmninennennnee | eeenernserrneene 798 [ i 798 | o809 [ i £ [T IFOVOPRRPOUROON (<)  IVUUURPUORTURTRRPPRN [SUPOURRORPOROON (<) I IVPUSPURRIRRRPO ISVPUPRPURPURPROOOY 4 : S IUUPPTUPSURRTUURY DUPTRSUOTURPOURPRN ISVPPOOPPPORPPON | I ISV 18 1FM.....
00087V AC  1|ACAP 2005-3A C1 ABS FLT 12/25/35.. 06/25/2014| MBS Paydown.... 116,052 106,768 1AM.....
00173P AA 3| AMMC 2005-4A A CLO FLT 03/25/17... . | 06/25/2014| MBS Paydown ,884,573 ..1,884,573 1,884,573
00174E AC 3| AMMC 2006-6A A1B CLO FLT 05/03/201 . | 05/25/2014| MBS Paydown.... ..1,325,096 1,225,142 | ......... 1,278,140 | ..ovevvvivvvnne | 000 B5,970 | oo | 00000 B5,970 | oo | v 1,325,096
00174E AE 9| AMMC 2006-6A C CLO FLT 05/03/2018................. R.. | 05/25/2014| MBS Paydown...........ccoeveneevvvis | cervenrrverrerirneinns | 0000ee8,750,000 | oo 5,750,000 | ........ 4,682,656 | ........ 4,955,193 | ..ovevveriniinns | 00833,984 | i | i 833,964 | ...coovrrverres | e 5,750,000
00174E AF  6|AMMC 2006-6A D CLO FLT 05/03/2018................. R.. | 05/25/2014| MBS Paydown...........ccoeveneernveens | cervrmeenerrneirseenns | 0000000.8,000,000 | ..o 8,000,000 | ........ 6,250,000 | ......... 6,716,310 | .ooovvrrverirerrnee [ 01,363,437 | oo | e 1,363,437 | coovvvevceiniins | e 8,000,000 1AM.....
00174E AG 4| AMMC 2006-6A A2 CLO FLT 05-03-2018............... R.. [05/25/2014{ MBS Paydown...........cccocveerernnins | wvvrnrnerrnnnerenins | cverneenrnn 45,693 | i 45,693 | oo 44,208 | ..coovvvrnn 45,537 [ v | e 3,875 | v | e 3,875 | o | e 45,693 [ .o | e [ e | i 112 1FE......
00175E AA 6 |AMMC 2006-7A A CLO FLT 12/19/2019........cocvuuue R.. | 04/19/2014| MBS Paydown...........cccvevvvevneres | cverernvernernnniinnnns | evernerinneens 13872 | ot 73,872 | oo 73,341 | s 73,544 | oo | 378 | s [ s Y4 [ B 73,872 | oo [ v [0 [ i 183 1FE......
BANC OF AMERICA
00185A AF 1| AON PLC 3.50 06/14/2024...........ccccovvvvmmremirrerrnriins | s 05/28/2014| SECURITIES | | 0000.3,004,950 | ... 3,000,000 | ........ 2,996,940 | ......... 2,996,940 | ..oovvierinciees [ v | | s A | s | e 2,996,944 | ..o | e 8,006 | ........8,006 | ........ 1,167
00213R  AA  1|ARLFR 2012-1A A1 ABS FLT 12/15/2042.........cccccene | vever 06/15/2014) MBS Paydown..........c.covevnerererene | cernerveneiimnnnennnee | conrinneenn 109,302 [ i 109,302 | covvveree 109,302 | .ooovvrvenee 109,270 | covvrvererrveene | e T [ | e Y/ TR I 109,302 | ovvvvererrienes | eeeverivnninen | evveiiernnn0 [ s 872
002447 AA 8| AWAS AVIATION 7.00 10/15/2016.........coevvrrrrnncns R.. | 04/15/2014| Sinking Fund Redemption............ | coevererrvrvcrinns | v 264,000 | oo 264,000 | ............ 264,000 | ............ 263,998
00249E AA 8| AA AIRCRAFT FIN 2013-13.596 11/01/2017.......coc0. | vonee 06/01/2014| Sinking Fund Redemption............ | ccoveeeeevmevinerreee | covernnenn. 146,463 | i 146,463 | ...ccvovee 146,463 | ............ 146,463
00441Y AC  6|ACE 2006-OP2 A2B SEQ FLT 08/25/2036.............ce. | coree 06/25/2014| MBS Paydown...........cccovvrervences | vevververnennererinne | vorerennnn 08,311 | i 408,311 | coovennne 357,782 | .covvenee. 389,814
004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034 06/25/2014| MBS Paydown.... .565,332 471,208
006346 AK  6|ADMSO 2010-1 A ABS 5.438 12/20/2040. .| 06/20/2014| MBS Paydown .166,256 .168,223
007036 GS 9| ARMT 2005-2 2A1 SEQ CSTR 06/25/2035... 06/25/2014| MBS Paydown.... .130,023 121,519 1FM.....
007036 SE 7 |ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........ |..... 06/25/2014| MBS Paydown..........ccovvvrerererens | cerneerenrrimernennene | o 114761 [ s 114,761 | oo 79,759 | e 79,317 1FM.....
009089 AA 1| AIR CANADA 2013-1A 4.125 05/15/2025............... I.... | 05/15/2014| Sinking Fund Redemption............ | ceccveeerscennenneinns | vvvnviinnnns 71,542 | i, 71,542 | oo 1,542 | 71,542 1FE......
00922K AA 8| AIR2US 8.027 10/01/2019.......cvvvuervmrrierirerernnens R.. | 04/01/2014| Sinking Fund Redemption............ | cecevevenreverineiins | vvervrneenn.81,748 | o, 81,748 | ..cc0e0en 80,113 | i 80,675 3FE......
009349 AF 8| AERLS 2007-1A G3 ABS FLT 05/10/2032.............. R.. | 06/07/2014] MBS Paydown...........ccoseernmeeneens | cevernerirseisenannens | werneernnnn302,455 | oiiinnci, 502,455 | ............ 472,150 | oo 489,634 1FE......
009503 AA 1| AIRSP 2007-1A G1 ABS SNR FLT 06/15/2032....... R.. [06/15/2014{ MBS Paydown...........cccocverervnins | wovvrnrneriernerenins | crerneennn82,380 | i 82,380 | .ccovrenen 67,037 | oo 67,725 1AM.....
009503 AB 9| AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032....... R.. | 06/15/2014| MBS Paydown 1FE......
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 06/25/2014| MBS Paydown 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ |..... 06/25/2014| Pass-Through Loss 1FM.....
02146T AL  1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036 .| 06/30/2014| Book Value Adjustment.. (12,961) 1FM.....
023850 AC 4| AMERICAN APPAREL 13.00 04/15/2020..........ccccoves | vevee 04/03/2014| SEAPORT GROUP 1,337,563 5FE......
023850 AC 4| AMERICAN APPAREL 13.00 04/15/2020..........c.cccoves | vonee 06/26/2014| SEAPORT GROUP..........cocemerenne | cerrerrmerverrerennee | erererennn873,993 | 702,076 | ...........681,014 | .oiiri8683,024 | oo [ 902 [ | e 902 [ v [ e 683,425 5FE......
02554C AA 7 |AMER EAGLE NW HSG-A 4.97 12/15/18.......cccovvrne | vever 06/15/2014| Sinking Fund Redemption............ | ccoeeeeeernerineeinnee | cereeernn205,000 | ............205,000 | ... 202,346 | .ooirrrii203,666 | oooovencrevcinne | vereenend 1,220 | i | v, 1,220 [ .ooveereniines | e 205,000 1FE......
02554C AE 9 |AMER EAGLE NW HSG-B-WA 5.27 12/15/18........... | ..... 06/15/2014| Sinking Fund Redemption............ | ceeeverinerinernnee | cevvrriennene8,000 [ 5,000 | o891 | i, 945 | s [ B4 | i | s B4 | oo | i 5,000 1FE......
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046....... |..... 06/25/2014| MBS Paydown..........ccovevvrereineens | vernmrrnmerncrnneennee | cvverreenernn 28,147 | 26,147 | 19,610 | 17,922 | e 1FM.....
02660T CS  0|AHM 2004-4 4A SEQ FLT 02-25-2045...........cooccevvrene | cevee 06/25/2014| MBS Paydown..........c.coovvverrneerns | cvemnrrneiinernnernes | cveerererenn 258,675 | 001000 258,675 | 10virr221,329 | 11i000222,212 | v 1FM.....
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045..........ccccooruvernes | covee 06/25/2014| MBS Paydown..........ccovevrererneens | vevvervvnernernneernee | overenenn 104,377 | i 104,377 | 090,938 | 92,604 | oo 1FM.....
02660T EQ  2|AHM 2005-2 4A1 SEQ FLT 09/25/2045...........ccoovvs | cevne 06/25/2014| MBS Paydown..........c.couevverrneens | cevmervnmeenernnennee | overnenn 109,405 | ... 109,405 | ooor91,353 | 91,354 | e 1FM.....
02660V AE 8| AHMA 2005-1 3A11 SEQ SSNR FLT 11/25/2035...... |..... 06/25/2014| MBS Paydown.... 1FM.....
030728 RC 1| AMSI 2004-FR1W A6 SEQ STP 05/25/2034. .| 06/25/2014| MBS Paydown 1FM.....
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03215P BN 8| AMRES 1997-1 A7 SEQ 7.61 03/25/27........cccvvrerevrne | o 06/25/2014| MBS Paydown...........cccovvvervrnees | cevrermeveeennnerinnes | crverineernnn 20,269 | 020,269 | oo 20,247 03/25/2027
03215P DM 8| AMRES 1998-1 A5 SEQ STP 10/25/27 N 06/25/2014| MBS Paydown.... 76,703 10/25/2027
03761Q AA  3|APID 2006-QA A CLO FLT 01/20/2019. . | 04/20/2014| MBS Paydown 981,983 01/20/2019
04249@ AD 3|ARMY & AIR FORCE 4.95 10/15/2024 06/15/2014| Paydown 28,153 10/15/2024|1...........
04544P AD 1| ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.............. | ..... 06/25/2014| MBS Paydown..........ccceuvverrneens | cevvervmnrverrennnne | eveerenn 323,191 | 10000 323,191 | e 277,057 07/25/2036| 1FM.....
048677 AA  6|ATLANTIC MARINE 5.535 06/01/2022............ovcenves | venee 06/01/2014| Sinking Fund Redemption............ | ceeeeeeeernerncenene | covveenennns 54,750 | covevrreenne 54,750 | .ovvorrennes 59,678 06/01/2022| 1FE......
049164 AK 2| ATLAS AIR 98-1 A7.38 01/02/2018.........covvverurner | veree 06/02/2014| Sinking Fund Redemption............ | «ecoevevvvrnererinns | vovernnnnee 246,554 | ........... 246,554 | ............ 248,595 01/02/12018( 3...........
049164 AU  O|ATLAS AIR 99-1 A-1 7.20 01/02/2019.......ocveevrrrerer [ e 06/02/2014| Sinking Fund Redemption............ | cceeeevevrneerncenne | woreverneens 135,861 | cvoovvvrne 135,861 | voveverees 135,691 01/02/2019 3...........
049164 BE  5|ATLAS AIR 00-A 8.707 01/02/2019........ovvovvrmrrrnnns [ e 06/02/2014| Sinking Fund Redemption............ | cceceeeevneencrnnne | covvevneinn 46,123 | oo 46,123 | oo 48,198 01/02/2019| 3...........
05115E  AB 6| AUGUSTAFNDG IV 6.9 11/15/15.......ccvvvvvrvmrrrerns [ 05/15/2014] PaydOWN.........ocvuvrveerinrrierirenins | cevvervinerienineeens | e 411,240 11/15/2015( 3...........
05178R  AA  3|AURORA MILITARY 5.32 12/15/2020.........c.couvrmerre | veres 06/15/2014| Sinking Fund Redemption............ | «eceeeenerneeerneenns | wveeeneens 100,000 12/15/2020| 1FE......
05523U AG  5|BAE SYSTEMS HOLDING 4.95 06/01/2014. 06/01/2014| Maturity 000,000 ..2,999,775 06/01/2014| 2FE......
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37. .| 06/26/2014| MBS Paydown 205,625 .200,458 04/26/2037| 1FM.....
055310 AF 7 |BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36. 06/26/2014| MBS Paydown.... .156,340 08/26/2036 1FM.....
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35...... | ..... 06/26/2014| MBS PaydowN...........cvrvreirniinees | veerenrnernnsnnirennnes | eovernnies 370,970 | oooevenes 436,089 | ..coooeernn 362,623 | ..ovvrne. 364,614 06/26/2035| 1FM.....
05532C AN 9|BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.... | ..... 05/26/2014| MBS Paydown..........cccvevvererneeins | vervmeennerieeisennns | eoveeeneens 680,826 | ............ 680,826 | ............ 639,976 | ............ 643,299 11/26/2036| 1FM.....
05532E AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37....... | ..... 06/27/2014| MBS PaydowN...........ccvreerniinees | veererinerensnsirenene | eovernnis 515,546 | ............ 515,546 | ............ 506,450 | ............ 503,613 06/27/2037| 1FM.....
05532E AS  4|BCAP 2009-RR10 9A1 SEQ SSNR 6.00 5/26/37....... | ..... 06/26/2014| MBS Paydown..........cccveverereneeins | veremrrierieeeneenns | vovererneens 418,198 | .....c...c. 418,198 | ... 406,174 | ..ovvvvees 418,040 06/26/2037| 1FM.....
05532E BB  0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... | ..... 06/26/2014| MBS Paydown..........cccvevvereneeens | cervmeernerieeiseeens | eveeeneens 216,892 | ..ooevene 216,892 | .....once.. 213,638 | ccovorevn. 214,558 03/26/2036 1FM.....
05532E CE  3|BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37....... | ... 06/26/2014| Pass-Through LOSS...........cccverens | cevverinnrnernnnennne | eevvennnerieninnenenes | v 33,803 | oo 8,958 | ..o 06/26/2037| 1FM.....
05532E CE  3|BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37 06/30/2014| Book Value Adjustment.. 06/26/2037| 1FM.....
05532E CP  8|BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37.. .106/26/2014| MBS Paydown 03/26/2037( 1FM.....
05532K AP 6|BCAP 2009-RR13 18A1 SEQ SSNR 07/26/37 06/26/2014| MBS Paydown.... . ...2,361 07/26/2037| 1FM.....
05532L AL  3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36..... | ..... 06/26/2014| MBS Paydown...........cccovvrervinces | vevernereernereninnes | vevereenenn321,635 | 1000 321,635 | i 319,223 12/26/2036| 1FM.....
05533C FJ  2|BCAP 2010-RR6 10A8 SEQ SSNR CSTR 1/26/37.... | ..... 06/26/2014| MBS Paydown..........c.cceevverrneens | cevverivnnrverreninnne | erererennn 369,213 | 1100001 369,213 | e 01/26/2037| 1FM.....
05533C MC  9[BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035.......... |..... 05/26/2014| MBS Paydown...........cccovvverevenees | ceerermrrnnerenveninns | eevrererineeen 1,088 | i 1,088 | o 11/26/2035| 1FM.....
05533F AK  7|BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035............c.c. | ... 06/26/2014| MBS Paydown............cc.cocereveirnn 12/26/2035| 1FM.....
05533F LR  0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... | ..... 05/26/2014| MBS Paydown...........cccoceveerenns 02/26/2036| 1FM.....
05533G  CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... | ..... 06/26/2014| MBS Paydown...........cc.coceererernns 10/26/2035| 1FM.....
05533H AK 3 |BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE..... | ..... 06/27/2014| MBS Paydown............covererveinns 09/27/2036( 1FM.....
05533N DJ  0|BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE....... | ..... 06/26/2014| MBS Paydown.... 11/26/2035| 1FM.....
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | ..... | 06/26/2014| MBS Paydown 01/26/2036( 1FM.....
055359 AC  7|BCRR 2009-1 2A1 SEQ SSNR CSTR 07/17/40......... | ..... 06/17/2014| MBS Paydown.... 07/17/2040| 1FE......
055350 BG 8 |BCF 1997-R2 3-B1 MEZ 7.00 12/25/35........ccocoovvvrne | vever 06/25/2014| MBS Paydown..........c..oceereeerneens 12/25/2035| 6FE......
05536G AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR 3/26/37.........cccoeee | covee 06/26/2014| MBS Paydown............c.oveerverns 03/26/2037( 1FM.....
05540X BK 8| BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | ..... 06/26/2014| MBS Paydown.............coceererernnens 05/26/2036| 1FM.....
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05540X BQ 5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35RE... |..... 06/26/2014| MBS Paydown..........cconevvereneenns | cereneerneriseiseeens | eoveeeneens 498,141 | oo 498,141 | ........... 438,364 | .. 842,278 | oo | 16425 | e | e 16425 | | s 498,141 | v e | e 0 e 5,568 | 11/26/2035( 1FM.....
05541D AU 0 [BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE......... | ..... 06/20/2014| MBS Paydown .307,713 11/20/2036
05567Y AA  7|BURLINGTON NORTH 4.967 04/01/2023.... .| 04/01/2014| Sinking Fund Redemption.. .202,602 04/01/2023
05568D AA 2 |BNSF RAILWAY CO 2006-3 5.342 04/01/2024.......... | ..... 04/01/2014| Sinking Fund Redemption.. 178,054 04/01/2024
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... |..... 06/25/2014| MBS Paydown..........cccvuvverrmrens | cevnrvverinsnrennene | connenenn 141,235 [ s 141,235 03/25/2036
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | ..... 06/25/2014| Pass-Through LOSS.........cucveerers | vervmrrnerneninneinnes [ eevvnernerineseneennnes | cevvnens 1,141,469 | oo 804,736 | oo | e | e 1,216 [ v | v 1,216 [ v | e 1,141,469 | ..o (1,141,469) | (1,141,469) | ...... 24,299 |03/25/2036
058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... |..... 06/30/2014] BOOk Valug AQJUSIMENL...........ccvs | crvrriirrineiiireiens [ e [ | e | cevenesssssssssnsiens | sovnesenssnnssons | svessnesnsinnss | soneensessnnsins | aevsonsssesesinsens 0 | eververerenns | e (1,141,469) [ ...ovvvvrcrnnns W1,141,469 | 1,141,469 [ 03/25/2036
058931 BL  9|BAFC 2006-3 5A8 SEQ 5.50 03/25/36.........cccvurvrerens [ venee 06/25/2014] MBS Paydown..........cccovrverirereine | wevrnerimernerinenirene | conveinerinns 23,918 | v 23,918 | ooireeeni22,976 | 27,269 | e | s AB3 [ i | e 483 | s | e 23,918 | oo [ e [ e (U I 522 |03/25/2036
058931 BL  9|BAFC 2006-3 5A8 SEQ 5.50 03/25/36.........c.ccvvvvrrrene | e 06/25/2014| Pass-Through LOSS...........ocveeeeen | cervmeimeiinerinneinns | eevveeiiesineinssnnens | ceneiinsinnns AT10 | e, B24 [ i e | e [ | e [ [ 710 [ [ an(4,710) | e (4,710) | e 95 | 03/25/2036
058931 BL  9|BAFC 2006-3 5A8 SEQ 5.50 03/25/36...........ccovrvrerere | venee 06/30/2014| Book Value AdJUSIMENL..........cccoe. | ceveurrvnrrirerierinns [ e v [ | e | e | e | e | 0 [ | e T10) e | e 710 | 710 | e 03/25/2036
05946X Y7  2|BAFC 2005-8 2A8 NAS SSNR 5.75 01/25/2036........ |..... 06/25/2014| MBS Paydown..........c.ccoevmererererns | ceenernnrinmseneennne | corenneenn 792,190 [ i 792,190 | cooveoerern 779,812 | ool TTOTAT | s | eeeeeene BB [ | BB [ [ oo 792,190 | s e | e 01/25/2036
059470 7J 1 |BACM 2006-1 A3A SEQ CSTR 9/10/45 06/10/2014| MBS Paydown.... 764,717 09/10/2045( 1FM.....
05948K ZB  8|BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/203 .| 06/25/2014| MBS Paydown 118,038 05/25/2035| 1FM.....
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035 05/25/2014| MBS Paydown.... 05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccoccovvres [ vonee 05/25/2014| Pass-Through LOSS..........ccvvvrees | verermrenninnineninnns | vevevessinerinnnsnenns | coveennenenns 36,932 | 126,077 | o | v | e | | vnennnen0 | v [ innnnn 25471 [ | 0 (25,471) | 1 (25471) | e 71 |05/25/2035| 1FM.....
05948K ZF  9|BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........ovcervees [ vonee 05/31/2014] BoOk Valug AQJUSIMENL..........cccvv. | covrrrenrrrerierinee [ e [ e | e | ceveessnsessessnssnes | sevessessessons | snsenesnsinees | soesessseesnses | sessesssneesnnsens (V1 OO IO (25,471) | ovvevvvvvrrnee | 025,471 | 125471 | i 05/25/2035| 1FM.....
05948X 5S  6|BOAMS 2004-C 2A1 SEQ CSTR 04/25/34.........cccove. | o 06/25/2014| MBS Paydown............cc.oeerereernns 87,567 | coovvrvevervens [ eerreeiiererinns | e (1 I 983 | 04/25/2034| 1FM.....
05948X GY  1|BOAMS 2003-4 1A57 SEQ SSUP 5.50 06/33............ | ..... 06/25/2014| MBS Paydown..........ccovevverereeens | vevvervvnervernennnee | cevvvrirneeeen8,256 [ 8,256 | iviiirrin8,350 | ovviiirecnnd8,316 | i [ evvriieeena(82) | o | e (82) | v | vevirieieennnd8,256 | e | e | i (U I 136 | 06/25/2033| 2FM.....
05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33............ | ..... 06/25/2014| MBS Paydown..........c.covevverereeens | vevnervnnernennnennee | covvnrnneeeend,945 | 5,945 | 8,072 | 05,826 | s [ e (120) s | e (120) | e | e 5,945 | e | e | i 0 | v 129 | 06/25/2033| 1FM.....
05948X WD  9|BOAMS 2003-8 1A13 NAS 5.50 11/25/33.......ccccovures [ v 06/25/2014| MBS Paydown..........ccceevverrerene | cvvvervnnrverrerrnee | everererenn 287,075 | i 247,075 | 248,735 | oire0248,000 | oo [ veeeeee(1,623) | s | e (1,623) | e | evieeneeen 87,075 | e | e | v 0 e 5,610 | 11/25/2033( 1FM.....
05949C GW 0 [BOAMS 2005-8 A9 PAC 5.50 9/25/35 06/25/2014| MBS Paydown..........c.cooevvererneens | cevnerernernenneennee | everenr..558,885 | ...........558,885 | ...........542,443 | ...........515,862 | .coovvrrvcnvrnne | vrereed8,302 [ s | 8,302 [ i | 858,885 | e | e |0 | 13,677 |09/25/2035| 1FM.....
05949C HM 1 [BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35.. .1 06/25/2014| MBS Paydown.... e .0 10/25/2035| 1FM.....
05949C HM 1 |BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35 06/25/2014| Pass-Through Loss ...(103,339) | ...(103,339) 10/25/2035| 1FM.....
05949C HM 1 |BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35....... | ..... 06/30/2014| BOOk Valug AQJUSMENL..........ccvv | coerrreerirneiinerines [ e [ e | e | cerenessnsissessssiens | sevseessessnesions | svesenessneinens | coeesesssessenses | aersoesesesesinsens 0 | o | e (103,109) | ..cvvvevvvncrrnee | e 103,109 |..... 103,109 | .cooovvvvrrirns 10/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........c.. | vevee 06/25/2014| MBS Paydown..........ccoveverereneens | cevererrmerinerieninns | covvriineninns 8,261 | oo 8,261 | oo 7,300 | oo 7,952 | oo | s (L)) SRR I (U1 SRR I 8,261 | oo | e | e (U IO 97 | 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........c.. | vever 06/25/2014| Pass-Through LOSS..........cveveerens | veremermerinerinneinnee [ eevevernerreseneenenes | cevnenns 97 85 [ oovieererinrrienes [ e | e | e | e (V1 97 97) (T4 [— 1 11/25/2035| 1FM.....
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........c.. | vooee 06/30/2014| BOOk Valug AQJUSMENL..........ccvv. | covrrreerinriierines [ e [ e e | cereessnsesessonsiens | seveessesesnessons | soesenessneinens | coresesssessensis | aerseesssesesinsens 0 [ o | e (74 [T - 97 | o 97 | 11/25/2035| 1FM.....
05949C NN 2 |BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035............ | ..... 06/25/2014| MBS Paydown.........cccveveereneeins | vereervienireneneeens | v 484,226 | ............ 484,226 | ............ 461,225 | ....coooee. 547,033 [ oo | e 8,619 | oo | s 8,619 | oo | e 484,226 | ..o | e | e 0 . 11,735 | 12/25/2035| 2FM.....
05949C NN 2 |BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035............ | ..... 06/25/2014| Pass-Through LOSS........c.cceeveerens | cervrrvrmrinerinneinnee | eeveseinersiesiseennnes | coneennerinns 77,270 | oo 73,599 | ooocvirrinerieriinees [ erneeiineineriiens | e | aeneennsinenes | e (U [OOSR ISV 77,270 | oo | e (77,270) | ..... (77,270) | ........ 1,805 |12/25/2035| 2FM.....
05949C NN 2 |BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035............ | ..... 06/30/2014] BOOk Valug AQIUSIMENL..........cvvv | crvrrrinrineiineiens [ e [ | e | cevenessnsissssssnsiens | eoveessessssnsons | svesenesnnienns | sonvenssessnnses | aevsossesesesnnsens [0 OIS (NS (UA72(0)) T I 77,270 | ...... 77,270 | o 12/25/2035| 2FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46.... 05/20/2014| MBS Paydown...........ccvverevvees | veverirernnnnreninnns | evvrreneinnee 19,136 | i 75,136 | cireiere0i62,385 | et 77,386 | e | 335 | e | e 535 | s [ i 15,136 [ e | e [ v 0 11/20/2046| 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46. .| 06/20/2014| Pass-Through Loss. (33,959) ..... (33,959) | . 11/20/2046| 1FM.....
05950T AC  9|BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46.... 06/30/2014| Book Value AQJUSIMENL..........cccoc. | coerrrereinrirerinns | verrrnrrernneniens | e | e | s | o | e | s | evenninens0 | e [ eeenenne(33,989) [ o | e 33,959 | ...... 33,959 11/20/2046| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037.......cccoouvenr | cenee 06/25/2014| MBS Paydown..........cccouevverreeens | weenerenmernernneinnee | coverrinnereeen8,678 [ i 8,678 | 008,350 | o 7,974 | s [ v (7) | e | enenerveneene(7) | oo | oerirneiennend878 | e | e | v 0 | v 161 | 01/25/2037| 1FM.....
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccccovvrns | veree 06/25/2014| Pass-Through LOSS...........ccccvvevee | cveenrirneinniinneinns [ eennernnrinnrisninnnes | eovnrrnnniendh 036 [ iiviiiiiinnnn3,838 | v | e [ [ enrvsesniinnnns | eevvsrnneinnnens0 | oo | e | e | e | s (VN I 102 {01/25/2037| 1FM.....
05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ... 06/25/2014] MBS Paydown..........ccovevvererneeins | veemerinmnrnennnennee | eovnrrnnennen2y3603 | 2,383 | 2,247 | 2,863 | o [ eeneiienennn(8) | oo | vvrneriencnnne(8) | o | e 2,363 | oo | e | e (1 I 59 | 10/25/2036] 1FM.....
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05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............. | ..... 06/25/2014| Pass-Through Loss 10/25/2036| 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37.........ccccevvi [ o 06/25/2014| MBS Paydown.... 05/25/2037( 1FM.....
05953Y AH  4|BAFC 2007-4 TA1B SEQ STP 05/25/37........ccoovovvvee | coree 06/25/2014| Pass-Through Loss 05/25/2037| 1FM.....
05954D AL 0 [BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37.........c.. | veue 06/20/2014| Pass-Through Loss 09/20/2037( 1FM.....
05955D AA 3 |BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.....c..ceccovvverees | vever 06/26/2014| MBS Paydown............cocverrernnens 09/26/2037| 1FM.....
05955D AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37....... | ..... 06/26/2014| MBS Paydown...........cccocerereernnns 01/26/2037| 1FM.....
05955F AA  8|BALL 2009-UB1 A4A SEQ CSTR 6/24/50............co.... | ... 06/24/2014| MBS Paydown.... 06/24/2050( 1FE......
05955Q AA  4|BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | ..... 06/26/2014| MBS Paydown.... , 08/26/2037| 1FM.....
05955Q AC  0|BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE............. |..... 06/26/2014| MBS Paydown..........c.cooevverrererns | veemervneirneninnennes | ceneeeennn919,294 | 1110919,294 | ....0.0902,057 | 1iii0i910,506 | covoeverviicinns [ e 1,326 | s | e 1,326 | i | 919,294 | i | e | i 0 . 23,006 |10/26/2036| 1FM.....
05955T AA  8|BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51..... | ..... 06/24/2014| MBS Paydown.........cc.cocverrernens 02/24/2051| 1FE......
05955T AE  0|BALL 2009-UB2 A4AC SEQ CSTR 02/24/44............. | ..... 06/24/2014| MBS Paydown..........cccvevvereneenns | servmeernerineeineiens | eoveeeneens 332,048 | ............ 332,048 02/24/2044| 1FE......
05955U AG 2 |BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46.......... | ..... 06/15/2014| MBS Paydown...........cvevvvrernninees | veererrvnnssiseineninnes | crevennes 2,063,448 | ......... 2,063,448 05/15/2046 1FE......
05956) AK  7|BAFC 2010-R9 3A2 SEQ SSNR 5.5 12/26/2035........ | ..... 06/26/2014| MBS Paydown 87,362 12/26/2035| 1FM.....
05956T AC  3|BAFC 2011-R1 A2 SEQ SSNR CSTR 08/26/2036..... | ..... 06/26/2014| MBS Paydown.... .598,269 | ............572,843 08/26/2036 1FM.....
05990H AA  1[BAFC 2010-R2 1A1 SEQ SSNR CSTR.......cccovvrvrnee [ s 06/26/2014| MBS Paydown...........ccvveernnnees | veerenrvnisesesseninnes | crevvenes 1,182,295 | ......... 1,182,295 | ......... 1,186,728 08/26/2037( 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........ccocconse | vever 06/26/2014| Pass-Through LOSS.........ccvevvevens | servrevmemnernneennee | eevvnrrnernesineenenes | coneenneri 61,364 | oo 35,262 | .o 08/26/2037| 1FM.....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........ccoccorss | vever 06/30/2014| BOOk Valug AQJUSMENL...........covv. | covvrrierieeiierines [ e [ | e | covenessssessessssins 08/26/2037| 1FM.....
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036..........c.cocree | over 06/26/2014| Pass-Through Loss. 08/26/2036| 1FM.....
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036..........cccorse | ever 06/30/2014| Book Value Adjustment.. 08/26/2036 1FM.....
07325D AF  1|BAYV 2006-C 1A5 NAS SNR 5.852 11/28/2036........ | ..... 06/28/2014| MBS Paydown .317,082 , , , 11/28/2036| 2FM.....
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41........ovvoverevrcnes | s 06/28/2014| MBS Paydown..........cccovvevercvenees | vevermrnneenreninnes | ervereneernnn52,921 | i, 52,921 | v 52,921 | oo 52,778 02/28/2041| 1FM.....
07325N CQ  3|BAYV 2006-A 1A2 SEQ 5.483 2/28/41........cooovurevrnes | s 06/28/2014| MBS Paydown...........ccvvvvvevnrenies | vevermrincernnneninnns | cvvvrneerenn 39,281 | i, 35,281 | v 35,280 | coverrrnnns 35,186 02/28/2041( 1FM.....
07330T AA  0|BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40.......... | ..... 06/17/2014| MBS Paydown..........ccovvvervenies | cevververinnnereninnns | voverennnn 946,192 | i 546,192 | ............ 522,162 | ............ 537,112 07/17/2040| 1FE......
073568 AA  5|BEACN 2012-1A A ABS 3.72 09/20/2027........ccocvvveres | o 06/20/2014) MBS Paydown..........c.coovvnererererns | ceenernneerneiineniene | corereernn 248,526 | ovvvevna 248,526 ...249,520 ...249,451 ...248,526 09/20/2027| 1FE......
07384Y KF  2|BSABS 2003-AC4 A SEQ 5.5 09/25/2033..........ccccones [ venee 06/25/2014| MBS Paydown.... ,286 | 183,286 | ............185,234 ...185,104 ...183,286 09/25/2033| 2FM.....
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... | ..... 06/25/2014) MBS Paydown..........ccoveveeremrene | vevneremernerreninene | cevviens 1,233,440 | ......... 1,233,440 | ......... 1,167,071 | ......... 1,251,530 [ .ovvervvercriiens | v 64,316 | ..o | e 64,316 [ ..coovverrerrns | e 1,233,440 05/25/2037| 1FM.....
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37...... | ..... 06/25/2014| Pass-Through LOSS..........ccecvevens | cevrreeverinernneinnee | eeeneiseriesiesiienes | coneeieeiinns 13,695 | oo 12,957 [ oovoererinnrieniines | eererineennsins [ e | e | e 0 [ o | e | e | e | e (1 IO 16 |05/25/2037(1FM.....
073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37........c.... | ... 06/25/2014| MBS Paydown...........cc.cccrvveerenns 04/25/2037| 1FM.....
073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37. . | 06/25/2014| Pass-Through Loss 04/25/2037| 1FM.....
073870 AG 2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37. .| 06/30/2014| Book Value Adjustment.. .0 04/25/2037( 1FM.....
073879 GN  2|BSABS 2004-AC5 A2 SEQ FLT 10/25/2034.............. | ..... 06/25/2014| MBS Paydown ..131,646 19,645 19,645 . A31, 10/25/2034| 1FM.....
073879 M5  4|BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020...... |..... 06/25/2014) MBS Paydown..........c.coovvvvrrrererns | coernvrimmrieninennnne | cevviens 1,107,058 | ......... 1,107,058 | ......... 1,120,205 | ......... 1,119,806 [ ..oovoovverciiens | cevenn (11,813) | oo | e (11,813) [ v | v 1,107,058 [ oo [ v | e 0 .. 20,885 |09/25/2020| 4FM.....
07388L AE  0|BSCMS 2006-PW13 A4 SEQ 5.54 09/11/41......cccoves | vonee 06/11/2014) MBS Paydown..........ccovuvvrerermrene | cevrnerimrrnerrenernne | cvvviens 1,205,717 | .coooece 1,205,717 | ......... 1,223,437 | .ccveeee. 1,211,913 [ | e (9,372) | oo [ s (9,372) | oo | v 1,205,717 [ oo [ v | v 0 . 33,398 | 09/11/2041| 1FM.....
07388R AE 7 |BSCMS 2007-PW15 A4 SEQ SSNR 02/11/44........... | ... 06/11/2014) MBS Paydown..........c.ovvemerrrereins | correerneeiseineinens 322,364 | ....... 322,364 343,326 | ..cooonc.. 334,812 | oo | e (13,928) | ..o | e (13,928) [ ..oovvvrcriecins | e 322,364 | ..o [ [ e 0 e 6,302 | 02/11/2044| 1FM.....
079867 AQ  0|BELLSOUTH TELEC 6.3 12/15/15.......cccovvririvrverers | veree 06/15/2014| Sinking Fund Redemption.. 195,700 | .ovveernee 195,700 ...206,943 ..(829)].. ..(825) 12/15/2015| 1FE......
092019 AA  6|BLACK 2005-2A A CLO FLT 01/07/2018 R.. | 04/07/2014| MBS Paydown.... ..1,182,244 ,182,244 1,103,181 5,800 ,800 01/07/2018| 1FE......
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09774X AU  6|BCM 1999-A A3 SEQ 5.98 01/15/2018........ovveveenens [ e 06/15/2014| MBS Paydown..........cccovevverreeens | vevmeremmninennnennee | eovnrrinneeeend, 778 [ e, 778 | 9,371 | 0,270 | s [ [ | eerveriineennnnend0 | | e 778 | e | e | v (U IO 237 |01/15/2018
09774X BF  8|BCM 1999-B A5 SEQ 7.44 12/15/2029. 06/15/2014| MBS Paydown 12/15/2029
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024.. . | 06/20/2014| Sinking Fund Redemption.. 0 06/20/2024
11042B  AA  0BRITISH AIRWAYS 5.625 06/20/2020.. . | 06/20/2014| Sinking Fund Redemption.. e .0 06/20/2020
114535 AC  1|BROOKSTONE CO 13.00 10/15/2014.........coccovvververs | vovee 04/04/2014| Book Value AdJUSIMENL..........cccce | covvrrinrirerienines [ e [ [ e | v | e | e | e | s, 0 | oo | e 7617 | e (MT7617) | (T17,817) | e 10/15/2014{6...........
114535 AC  1|BROOKSTONE CO 13.00 10/15/2014.........oocevvvernens | cevee 04/04/2014| EXChaNGEd........couervverrnererneerenins | sevverenenieeisenns | eovereneens 368,651 | ..ccoovvee. 702,192 | oo 667,082 | ............ 368,651 | ..uvvrrerceriens | crereens (G (01) ] R I [C(01:) ) OO [ 584,575 | ..o ..(215,924) | ...(215,924) | ..... (45,642) | 10/15/2014{6...........
114535 ZB  6|BROOKSTONE DIP TRANCHE B NM .30 4/4/2015.. | ..... 05/01/2014| Book Value AQIUSIMENL..........ccovw. | verrrrrrrerinrierinnes | vernrseiennnisinnins | v | e | e | e | e | e | e (01 SRS IR (333,541) | covoevvvrrernnes [ e 333,541 |..... 333,541 | .o 04/04/2015| 4Z........
12479H AA  7|CAUTO 2011-1A AABS 5.61 11/15/2039.........cccovuws [ vonee 06/15/2014| MBS Paydown..........cccovrvmerererene | vevrnerrernnerinenirene | convevserinns 26,493 | ..o 26,493 | .o 26,425 | .o 26,457 | oo [ e, [0 TN ISR (U [OOSR ISP 26,493 | ..o [ e 11/15/2039| 1FE......
12479K  AA  0|CAUTO 2012-1A A ABS 4.70 07/01/2042.........cccouvv | veves 06/15/2014] MBS Paydown..........ccovvvnrierererns | ceenerreseinnineiinnne | eveiiseinns 15,081 | oovercrinnee 15,081 | covvererrnee 15,039 | coovvrrers 15,058 | oo | e (0 ORI ISR 0 [ o | e 15,081 [ .ooveveineiens [ v 07/15/2042| 1FE......
12479L  AA 8| CAI2012-1A A ABS 3.47 10/25/2027..........ccovvveerrrenes R.. | 06/25/2014| MBS Paydown...........c.coevernrveiris | cervmerirerineennniens | worerernenns 100,000 | c.oovvveneee 100,000 | cvvverenend 99,978 | coovvrirs 99,981 | oo [ e, 2 | | e 2 | s | i 100,000 | .ovooveecrinnns | e 10/25/2027| 1FE......
12479L AC 4 |CAI2013-1A A ABS 3.35 03/27/2028...........coccevuvnnee R.. | 06/25/2014| MBS PaydOwN...........ccrvvereerneens | cervmerineeiseineninns | wovererneens 217,500 | ..oovvvrnee 217,500 | .coooneee. 217,089 | .ccoooneee. 217,195 [ v | e Y IR I T T IS 217,500 | ..o [ e 03/27/2028| 1FE......
12489W EL  4|CBASS 2002-CB1 B1 SUB FLT 08/25/30........ccccvvveee | evee 06/25/2014| MBS Paydown.... 47,679 08/25/2030( 1FM.....
125278 AC  5|CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51. .| 06/19/2014| MBS Paydown ,187,119 02/19/2051
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36 06/20/2014| MBS Paydown.... 06/20/2036( 1FM.....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.......... | ..o 06/20/2014| Pass-Through LOSS.........ccvvverens | vevernrineernnnniinnns | ervverennsiiseinniienns | cnvernsiiennn 2,334 [ oo TA3 | e | e | e [ [ e 0 | [ [ | [0 | 13 | 06/20/2036| 1FM.....
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | .o... 06/25/2014| MBS Paydown..........cccveviererneenns | vervmrernenieeisennns | eoveeeneens 308,511 | oovvvnnees 308,511 | v 271,154 | 1i276,938 | s | e (943) e | e (943) [ s | e 308,511 | i | e | e | 7,408 |01/25/2037
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ... 06/25/2014| Pass-Through LOSS...........ccvveveen | cervneimninnrneinns | eeveeiieiiseisnsinnens | corneiiiniinnns T947 | iiceeeeB,978 | s [ [ | e [0 | | e 1947 [ | ooeend(7,947) | o (T,947) | e 155 | 01/25/2037
12543X AD  8|CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | ... 06/30/2014| Book Value AQJUSIMENL...........ccvv. | ceveurrrrnrrierirerinee [ eervnrrnerienincennes [ e | | e | v | e | e | o0 [ | o T947) | v | v T94T | it 7947 | s 01/25/2037
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 05/25/2014| Pass-Through LOSS..........ecveeeers | cervmeemerineeenneinns | wevvmeriiesiineinsninnens | ceneriineinnns TAB2 | o831 | s [ [ | e [0 | e | e 1432 [ | ceed(7,432) | e (7,432) | e 163 | 09/25/2037
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 05/31/2014| Book Value AdIUSIMENL...........ccc.. | ceveuervnrrirerirerinns [ e e [ | e | e | e | e | 0 [ | oene(7432) | | e 7,832 | 0l 7,432 | e, 09/25/2037
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ | ..... 06/25/2014| MBS Paydown.... 52,674 09/25/2037
125585 AF  6|CIT 1995-1 A5 SUB 9.05 8/15/2020.. .106/15/2014| MBS Paydown 344,939 08/15/2020
12558M AG  7|CITHE 2002-1 AF6 SEQ STP 02/25/2030. 06/25/2014| MBS Paydown.... . ..63,633 . ..64,554 02/25/2030
12559Q AC  6|CITM 2007-1 2A2 SEQ FLT 10/25/2037.......cccvvvernvee | veves 06/25/2014) MBS Paydown..........c.coouvvevevererns | ceinereneirnsineniene | cerernnnn583,393 [ i 583,393 | ............576,283 | ........... 578,726 | ..ccvvvvevivis | ereeeenn 2628 | i | 2,628 | s [ 00000 583,393 [ [ 10/25/2037
125634 AE  5|CLIF 2012-1A A ABS 4.21 06/18/2027.........ccovvvererees | cevee 06/18/2014| MBS Paydown..........cccovvvverermrene | cernrvvnrinsrrenrene | connenenn 117473 | s 17473 | oo 117,459 | 7461 | oo | e, T [ e | T [ | e TITAT3 i | s 06/18/2027
125634 AG  0|CLIF 2013-1A ABS 2.83 03/18/2028..........coovvvrreveiee | cevee 06/18/2014| MBS Paydown..........cccovuvverererene | cevneeeenernmernernnne | covernnenn 125,000 [ iionenne 125,000 | ............124,982 | ............ 124,984 | oo | e, T [ | T [ | 125,000 | s | e 03/18/2028
125634 AL 9|CLIF 2013-3A A ABS 3.67 11/18/2028..........coovvrverenes | cevee 06/18/2014| MBS Paydown..........c.covcvverereeens | vevmrrvvmrimernnennee | covnrneen 59,113 | i 59,113 | oo 59,109 | i 59,109 | ovvvvrreriricinns [ i, 0 | o | v 0 [ oo | D113 | [, 11/18/2028
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2............. [ vouee 06/25/2014| MBS Paydown..........cccveveereneens | vervvmermerinenrneeinns | eevvververinn 5182 [ i 7,782 | 5,218 | e T041 | oo [ s L [T I {1/ [SSOURRTURTOUOTRN OPORPPORPOORN o0 £ 208 IUPORRUROPORRTOR VPPORPORRPOORPOOR IDPPRRPPORRPORON B ISP 02/25/2037
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2.......cc.oo. [ vonee 06/25/2014| Pass-Through LOSS..........ecveeeees | cervmeenernerinneinns | wevimeriiesinneinssinnens | cenerineinnns 2871 | o 1792 | e [ e e | e |0 | v | 2,871 [ [ e (2,671) [ o (2,671) | 02/25/2037
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2......cccee. | voree 06/30/2014| Book Value AQIUSIMENL..........ccovv. | cerrvrrernrinrierinnes | vereriseiensinsinnis | ververnssesnsssnennss | avnsrssseennninss | e | o | e | seosne | eoessenn0 | e [ oennnd(2871) [ | 2871 | 2,671 | 02/25/2037( 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37....... | ..... 06/25/2014| MBS Paydown..........covvvervevees | cevvrererinnnnreninnn | covvereneenn 04,483 | 64,453 | 150,092 | 100 59,337 | e | e (TO) | e | e (T0) | s [ v 84,453 [ i | e [ v 04/25/2037| 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37.. .| 06/25/2014| Pass-Through Loss. .11,607 (11,607) | ... (11,607) | . 04/25/2037( 1FM.....
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37....... | ..... 06/30/2014| Book Value Adjustment.. e e 11,807) [ oo | e 11,607 | ...... 11,607 04/25/2037| 1FM.....
12639M AC  9|CSMC 2010-15R 1A2 SUB SSNR 3.5 09/36 RE........ | ..... 06/26/2014| MBS Paydown..........cccnevvereneenns | seremeernerineeiseiens | eoveeerneens 226,929 | ...coovonee 226,929 | .ot 222,391 | oo 226,141 | oovvvcvveenens | e 1,273 [ | e 1,273 [ [ e 226,929 | ..o | e | e 0 09/26/2036 1FM.....
126410 LN  7|CSX TRANSPORTAION 8.375 10/15/2014.......cccccce. | oo 04/15/2014| Sinking Fund Redemption............ | «evvvevvernrrerinns | vovernnna 436,220 | ............ 436,220 | ............ 437,182 | v 436,332 | .o | e (B1) [ | e (B1) [ | i 436,220 | .oooovveeririenn | e | e 0 10/15/2014| 1FE......
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12641P  AA  2|CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36....... | ..... 06/26/2014| MBS Paydown.... 325,924 | ............ 325,924 ..325,924 ...325,924 0 e 7,834 | 01/26/2036( 1FM.....
12641P  AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35..... | ..... 06/26/2014| MBS Paydown ..1,336,515 ,336,515 1,336,515 1,336,515 10/26/2035| 1FM.....
12641P AR 5|CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35......... | ..... 05/26/2014| Pass-Through Loss, revereeensnneneniens | e 69,542 | .. ....60,504 . e 10/26/2035| 1FM.....
12641P  AX  2|CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35......... | ..... 06/26/2014| MBS Paydown...........cccovevervences | veververnernererinnes | vorerennni 281,005 | e 281,005 | ............ 281,369 | .covvenee. 272,639 [ .o [ e 2,704 | oo | e 2,704 | o | v 281,005 11/26/2035| 1FM.....
12641P  BJ  2|CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35....... | ..... 06/26/2014| MBS Paydown............cocverrernnens ,849 | ..o 973,849 | ............ 977,373 | covvorn. 972,941 | oo | e [(I7) | RO IR (1,323) [ oo [ v 973,849 | ..occvvviinnne [ v [ v 0 . 28,754 |09/26/2035| 1FM.....
12641P BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35........... | ..... 06/26/2014| Pass-Through LOSS...........cueveerens | cevrnerermrrnernnninnee [ eevnrrnnernernneennenns | eonverneneend, 1400 | it 736 | s | e [ e (T1) [ | e (T1) [ | v | e | vevnernnnnnen | cvverieenn0 [ v, 165 | 09/26/2035| 1FM.....
12641P  BX 1 |CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35..... | ..... 06/26/2014| MBS Paydown...........cccovvverivnnees | vevvnrverininnreninnes | veverennnnni 953,300 | 11rrn.953,300 | .oor0953,300 | vovere0950,420 | oo | ereeeeenn(6,290) | oo | vvererne(6,290) | covvvvivvivenns | ererrennd953,300 [ oiiviiiviiins | e [ cvrrvriiennnn0 | e 21,083 | 10/26/2035| 1FM.....
12641P CE  2|CSMC 2009-6R 8A6 MEZ SSUP 5.50 10/26/35......... | ..... 05/26/2014| Pass-Through LOSS...........ceeveerers | vervnerrmernernnnennee | eevrrrnernerrneennenns | cvveenneeen 12,693 | 09,090 | i | veverneennninns [ eevveriinenenne(8) [ e | vververiieeenen(B) [ v | v | e | veevevsnninens | cvverineennn0 [ s 291 |10/26/2035| 1FM.....
12641P CF  9|CSMC 2009-6R 9A1 SEQ SSNR CSTR 4/26/36........ | ..... 05/26/2014) MBS Paydown..........ccovvvnrierererns | ceinerreseiinnineninnne | vveiiseins 15,226 | ooooeeeee15,226 | o0 15,226 | i 15,226 | oo [ [ e | eerverineinnnend0 | | v 15,226 | | |0 | 151 | 04/26/2036| 1FM.....
12641P CG 7 |CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36........ | ..... 06/26/2014| MBS Paydown..........cccvrvverrereine | cevrnriinerinnninenirene | cvvvineiins 13,255 | oo 13,255 | 13,255 | 13,255 | s [ [ |0 i | e 13,255 | | e |0 | 169 | 04/26/2036| 1FM.....
12641P CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 06/26/2014| Pass-Through LOSS..........cecvvevenn | cervnerevmrinernneinnes [ eennrnnerneninneennnnes | eonveerneninnnn 813 | i 1808 | s | e [ e [ | o0 [ | v 1748 | i | eeeen(1,748) | enn(1,748) | o 23 | 04/26/2036| 1FM.....
12641P CK  8|CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ | ..... 06/30/2014| Book Value AQIUSIMENL..........ccovv. | cervrrernrinrirerinnes | vererrseeenisinninnis | vevvernssessssssenns | e | s | o | e | s | eoessenn0 | e [ oennd(1,748) [ | v 1,748 | 1,748 | 04/26/2036( 1FM.....
12641P CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36....... | ..... 06/26/2014| MBS Paydown .561,655 01/26/2036| 1FM.....
12641P  CZ 5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35........ | ..... 06/26/2014| MBS Paydown.... 1,490,540 04/26/2035| 1FM.....
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 05/26/2014| MBS PaydowN...........cvvreirniinees | veerenrveriemsssirennnes | voverinninns 166,720 07/26/2037| 2FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........cconer | vever 04/26/2014| Pass-Through LOSS........c..ccvverens | cernervmemnerneninnee [ corneeeserineniesenneens 07/26/2037| 1FM.....
12641Q AN 2[CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... | ..... 06/26/2014| MBS Paydown...........cccoceervernns 11/26/2035| 1FM.....
12641Q AS  1|CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035 B 05/26/2014| Pass-Through LOSS..........cccvvevers | cerevmrinrierneiinnns | cevreenissinesnenns | ceeeienenis 4,774 11/26/2035| 1FM.....
12641Q AW 2 [CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | ..... 06/26/2014| MBS Paydown... ,283,222 09/26/2035| 1FM.....
12641Q BC  5|CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36......... | ..... 06/26/2014| MBS Paydown.... 12/26/2036| 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36..........cccocrevne [ e 06/26/2014| MBS Paydown 05/26/2036| 1FM.....
12641Q BU  5|CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35........... | ..... 06/26/2014| MBS Paydown 08/26/2035| 1FM.....
12641Q CH  3|{CSMC 2009-7R 11A1 SEQ EXCH 2/26/35..........cccc. | veene 06/26/2014| MBS Paydown 02/26/2035| 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 04/26/2014| MBS Paydown.... 01/26/2036| 1FM.....
12641Q CP  5[CSMC 2009-7R 12A2 SUB 5.75 1/26/36 e 06/26/2014| MBS Paydown.... 01/26/2036| 1FM.....
12641Q CS  9|CSMC 2009-7R 12A5 MEZ 5.75 1/26/36..........cocconvee | vever 04/26/2014] Pass-Through LOSS..........ecveerens | cerrnerermemmerineninee [ e 01/26/2036| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 06/26/2014) MBS Paydown..........ccovvvnrierererns | ceenerresrinnineninnns | coveiiseinns 70,614 | .o 70,614 | oo 70,966 | oo 70,080 | oovvvecrerinne | o175 | s | e 175 | | s 70,614 | oo | e 06/26/2037| 1FM.....
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... | ..... 06/26/2014| MBS Paydown..........cccvevemreneeis | vereerrierireeineenns | wovererneens 149,271 | .......... 149,271 | ........... 132,861 | ............ 135,932 | oo [ eereeenn8879 [ | 8,879 [ s | i 149,271 | oo | e 04/26/2037| 1FM.....
12641Q DV 1|{CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... | ..... 06/26/2014| MBS Paydown 144,398 ...142,070 ...144,398 02/26/2036| 1FM.....
12641Q DW  9|CSMC 2009-7R 16A2 MEZ 5.75 2/26/36............ccoee. | voves 06/26/2014| Pass-Through Loss 02/26/2036( 1FM.....
12641Q EA  6|CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... | ..... 06/26/2014| MBS Paydown . N 9,656 . . 82,49 |. . o . .89,656 03/26/2037| 1FM.....
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... | ..... 06/26/2014] MBS Paydown..........c.ovvvnrirmriins | ceimerinsiienineiinne | v 96,022 | ..oovvvnnen. 96,022 | .covoenen 96,022 | ..oovvvnnes 96,022 | ..o [ | e | s 0 [ o | e 96,022 | ..o | i 03/26/2037| 1FM.....
12641Q EV  0|CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36........... | ..... 06/26/2014| MBS Paydown..........cccveveereneeis | vereerrienireeeneenns | vovererneens 879,909 | ...t 879,909 | ...t 879,909 | ..cooouve. BTT,947 | e | v (1K) R IR (1) TN IO 879,909 | ..ovvevrivrrne [ v [ e 0 . 21,765 |03/26/2036| 1FM.....
12641Q FC  1|CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35........... | ..... 05/26/2014| MBS Paydown..........cccvevvereneenns | ceremeerneninneirsenens | eoveeerneens 309,566 | ............ 309,566 | ............309,566 | ... 308,694 | oo | e [ | e [ | 00 309,566 | e | e | 0| 7,093 | 08/26/2035( 1FM.....
12641Q FK 3 |CSMC 2009-7R 3A2 SUB 6.00 9/26/37 e 06/26/2014| MBS Paydown.... 16,381 [ 12,833 | 16,38 | e [ [0 [ [ e 18,381 [ | [0 | 425 | 09/26/2037| 1FM.....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037.........c.c.c. | ceree 06/26/2014| MBS Paydown 560,703 | ...........550,002 | ...cc.c.... 545,676 | oo | e 3,732 [ i | e 3732 | i | e0000een560,703 | s e | 0| 13,405 |05/26/2037| 1FM.....
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12641T CP 9| CSMC 2009-5R 4A2 SUB SSUP CSTR 07/49 RE..... |..... 06/26/2014| MBS Paydown.... 884,121 ...884,121 0 e 8,468 | 07/26/2049( 1FM.....
12641V AA  9|CSMC 2009-RR1 A3A SEQ 5.383 2/15/2040............. | ..... 06/15/2014| MBS Paydown ..3,650,250 | .........3,650,250 | .........3,740,077 | .........3,688,625 | .....cccocvvvrvire [ c0eerr(49,966) | coovvrrrirvrnis | voereee(49,966) [ oo | 0000000 3,850,250 | oo [ v | v | s 75,437 | 02/15/2040| 1FE......
12642L  AA  0|CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/3 e 06/26/2014| MBS Paydown...........ccovvvernvnees | ceeverrrervennnirerinnes | crvvriennenne3 1,819 | 31,819 | 031,696 | o 31,705 | e | T e | e | e | evreeeneneen 31,819 [ | e [ e | i 829 |09/26/2037| 1FM.....
12642N  BQ 0| CSMC 2009-15R 3A1 SEQ SSNR CSTR 3/26/36...... | ..... 06/26/2014| MBS Paydown..........cccovevvereneenns | cervrmreneriseineinns | eveeeeeens 243,336 | ..o 243,336 | ...oonce. 234,820 | ............ 238,497 | .o | i 2,358 | oo | e 2,358 | oo | e 243,336 | .o | e | e 0 et 5,441 | 03/26/2036( 1FM.....
12644C AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40.......c.covv [ vonee 06/15/2014) MBS Paydown..........cccceuveerirmreins | cvvvnrrimrinenirenirene | covviens 3,178,734 | ........ 3,178,734 | ......... 3,205,359 | ......... 3,188,930 | ..ovvvvricrieris | e (17,819) | cvevvrrvni | e (17,819) [ oo | v BAT8,734 | oo | e | e 0 .. 65,692 |02/15/2040| 1FE......
12645A AA  1|CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48........ | ..... 06/12/2014| MBS Paydown..........cccveviererneeins | ververennerieeesennns | eoveeerneens 222,274 | ............ 222,274 | e 233171 | e 227,546 | ..o | e [(GH0LGE:) ] R I [(CH0LCI:) ) RN [ 222,274 08/12/2048| 1FE......
12645D CW 5| CSMC 2010-19R 5A2 SUB 3.25 08/27/2036 e 06/27/2014| MBS Paydown...........ccccrvvrernenees | verennersnnneneninne | voverennnnn 43,632 | i 443,632 ...436,651 ...443,632 08/27/2036( 1FM.....
12646U AK  4|CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043..........| ..... 06/25/2014| MBS Paydown...........cccvvvervevees | cevverrvervennnirerinnes | vvereennnn 193,609 | o 193,609 ...181,152 ...193,609 03/25/2043| 1FM.....
12646W AH  7|CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43........... | ..... 06/25/2014| MBS Paydown...........ccovvvervences | vevverversennereninne | vorereenen 153,547 | i 153,547 | oo 143,470 | ..coouveee 143,558 | oo | e 1,250 [ s [ 1,250 | | v 153,547 04/25/2043| 1FM.....
12646X AJ  1|CSMC 2013-IVR3 A2 SEQ SNR CSTR 05/25/43....... | ..... 06/25/2014| MBS Paydown..........c.ccouvverererene | cevnrrverienerinenrene | corrennnnn 125,295 [ iiiinns 125295 | .o 118,639 | oo 118,639 | oo | w9 s [ vininn89 e | 125,295 05/25/2043| 1FE......
12647G  BZ  0|CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043......... |..... 06/25/2014| MBS Paydown 07/25/2043| 1FM.....
12647TH BJ 4| CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE.......... | ..... 06/27/2014| MBS Paydown.... 12/27/2036| 1FM.....
12647P  AK 4 |CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043 .| 06/25/2014| MBS Paydown.... 08/25/2043| 1FM.....
126650 AN  0|CVS CAREMARK 6.204 10/10/25 e 06/10/2014| Sinking Fund Redemption.. 10/10/2025| 2FE......
126650 AW  0|CVS CAREMARK 5.298 01/11/27......vvvvvevinrirvinrres [ s 06/10/2014| Sinking Fund Redemption............ 01/11/2027| 2FE......
126650 BQ  2|CVS CAREMARK 6.943 01/10/2030........ccocvrvvevereree [ e 06/10/2014| Sinking Fund Redemption............ 01/10/2030| 2FE......
126650 BV 1|CVSPT TRUST 5.773 01/10/2033........ccovvvvvivvrrrenns [ s 06/10/2014| Sinking Fund Redemption............ | «ecoeevevevnrveinns | cvvrineenen 34,121 | 34,121 | 34,951 | i 34,879 01/10/2033| 2FE......
126650 BY 5|CVS CORP 5.926 01/10/2034 B 06/10/2014| Sinking Fund Redemption.. 83,512 01/10/2034| 2FE......
126670 AC 2| CWL 2005-10 AF3 SEQ 4.638 2/25/2036..........cocovee | e 06/25/2014| MBS Paydown... 02/25/2036 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. B 06/25/2014| MBS Paydown.... 05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 06/25/2014| Pass-Through LoSS............cccev.u... 05/25/2036| 1FM.....
126670 SK  5|CWL 2005-17 4A2B SEQ SSUP FLT 05/25/2036...... |..... 06/25/2014| MBS PaydowN...........vvreerniirees | veeremineremssirenenes | vovernnis 436,538 | ..coorun 436,538 05/25/2036| 1FM.....
126671 D4 5| CWL 2003-3 2A2 SEQ FLT 11/25/33.......ovvevvercrrnes | cenee 06/25/2014| MBS Paydown..........cccveverererneens | vereerrmerinerieninee | cevvriinerinns 5,332 | oo 5,332 11/25/2033| 1FM.....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. | ..... 06/25/2014) MBS Paydown..........c.coouvververerns | ceeneremeenmniinennene | connnneenn 327,187 [ i 327,187 04/25/2035| 1FM.....
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35....... | ... 06/25/2014| MBS Paydown..........ccccvvvverermrene | cevnrivnrinsrrenrene | covnennnnn 261,188 [ i 261,188 04/25/2035| 1FM.....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034..........cocco. | vonee 06/25/2014| MBS Paydown..........ccceverereneeens | vervnrrrnerieeenseenns | worererneens 411,456 | ..o 411,456 | ...........408,565 | ............ 409,706 | ...cvvvererererenns | e 366 | oo | e KL< I RN Y 11,456 | .o | e | e 0 04/25/2034| 1FM.....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.............. | ..... 06/25/2014) MBS Paydown..........ccovvvnrierererns | ceenerreseiinnineninnne | coveineind 68,308 | ..cccovnnen. 68,308 | ...cccc.ee..68,306 | .cvouennc 68,130 | ovorrverineiens [ e ([0 [ (SO (14 I IS 68,308 | ...ocvererieerins [ e [ e 0 07/25/2034| 1FM.....
12667F RE 7| CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024............... | ... 06/25/2014| MBS Paydown.........ccvveverereneeis | veveerrierieneneenns | vovererneens 361,425 | ............ 361,425 | ............366,846 | ............ 365,279 | .o | e (2,682) | coooverrerrrinns [ e (2,682) | .oooverrercrs | v 361,425 | ..oovcrienins [ v [ s 0 08/25/2024| 1FM.....
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35........cocovveres [ e 06/25/2014| MBS Paydown .230,696 230,696 | ............. 174523 . e | - » o e | - ...230, i [ [ e 0 05/25/2035| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 05/25/2014| Pass-Through Loss.... 18,738 | coviieernn 12,804 [ [ e [ v [ | e [ | e 18,738 | i | 10(18,738) | .o (18,738) 01/25/2036( 1FM.....
12668A 4C  6|CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 05/31/2014| Book Value Adjustment.. 01/25/2036| 1FM.....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | ..... 06/25/2014| MBS Paydown............cccoceervirens 01/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........ccccovvr [ veree 06/25/2014| MBS Paydown..........cccvvvervevees | vevvvrverennnereninnns | evvvrenneenns 13,637 | i 13,637 | et 11,795 | i 7,037 | e | eeveieeeend(B7) | e | e B7) | e [ erieeneee 13,837 [ i | oo [ v (U I 441 |05/25/2036( 1FM.....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.........cccrvvees [ veree 06/25/2014| Pass-Through LOSS...........cccveereee | veverirerinnncirerinnns | ververnerernenenninnne | ervverveneneneendh 031 | 30886 | oo [ e | e | vevenineneninnnes | verernnnenienns0 | v [ [ | e [ oo 0 | e 215 | 05/25/2036| 1FM.....
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4.... e 06/25/2014| MBS Paydown 11/25/2035| 1FM.....
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4..........cc..0. | cooe. 06/25/2014| Pass-Through Loss 11/25/2035| 1FM.....
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126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4..........ccce0. | cooee 06/30/2014| BoOk Valug AQJUSMENL..........ccvv. | cevrrrvnrrrcrinriiee [ eevnreineiienineinnnes [ e | e | coessssisessssssssses | sersessnessonsenns (L)) - 11/25/2035| 1FM.....
126690 D8 8| CWALT 2003-2CB 1A1 SEQ 5.75 03/25/33.........cccee. | venee 05/25/2014| MBS Paydown... 22,927,454 22,918,262 (539,155) | .ovovvverienns | 0000e22,395,559 | oo | e [0 [ 535,207 |03/25/2033| 1FM.....
12669D FZ 6| CWHL 2002-26 A5 10 INV 12/25/2017........covceorvvenens [ o 05/25/2014) MBS Paydown..........cvvmevmerinrens | cerrnerinernerieninee [ eenerrnsnneseseneens [ | e | sonseenennssnnennnns0 | e | eenernnnnnn(0) | v | vvenssineinenn(0) | o | v | e | e | vvveennnnen0 [ e 6,331 | 12/125/2017| 1FE......
126690 P5 1| CWHL 2003-3 A2 SEQ 5.00 4/25/2018..........covvveevrens [ e 06/25/2014| MBS Paydown..........c.cooevverreeerns | vevmervmeirnerinnennee | conereeenenn 150,516 | 150,516 | oo 146,059 | oo 149,139 | s [ e 723 | s | evreiieneennn 723 | i | e 150,516 | e | e | v 0 et 3,183 | 04/25/2018| 1FM.....
12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033.........cccccoves | vonee 06/25/2014| MBS Paydown..........ccovevverreeene | cevvervmnrverrernnee | vovvrenennnn 43,094 | 43,004 | 43,033 | 3,043 | s [ (9) | e | i) | e | 3,094 | i | e | 0 et 1,033 |02/25/2033| 1FM.....
12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33........oovvvvrmrrmerirerirns | veres 06/25/2014| MBS Paydown..........ccoveverirneens | veenerenmernennnennee | covnnrnneenen2y835 [ 2,835 | 2,901 | 2,788 | s [ v 2) | e | evrrneriennnee2) | e | 2,838 | e | e | v (1 IO 74 |07/25/2033| 1FM.....
12669E JS  6|CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033..........ccceuvns | veves 06/25/2014| MBS Paydown.... 07/25/2033( 1FM.....
12669E QV 1 |CWHL 2003-J6 2A3 4.75 7/25/2018.........ovvvvvvvvrns [ e 06/25/2014| MBS Paydown.... 07/25/2018| 1FM.....
12669E 79  0|CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018........ccoee. [ vere 06/25/2014| MBS Paydown...........ccovverernrnees | vevvernerenrneereninnes | cvvnrerrnnn 91,890 | 91,890 | oo 89,478 | 90,640 | oo | e 724 | s | v 724 | s [ evieen91,890 [ 10/25/2018| 1FM.....
12669G R4  5|CWHL 2005-15 A8 NAS 5.5 08/25/2035............cccovves | vever 04/25/2014| Pass-Through LOSS............ccuerees | ververrnerinerinniinns | e | e 4504 | oo 4,223 | oo [ | e | e | 0 | o | e 4504 | ..o, 08/25/2035| 2FM.....
12669G R4  5|CWHL 2005-15 A8 NAS 5.5 08/25/2035...........ccouveer | vever 04/30/2014| Book Value AdJUSIMENL..........ccc.. | cererremernerineines [ ervnrrieriesinciinnes [ e 08/25/2035| 2FM.....
12669G R4  5|CWHL 2005-15 A8 NAS 5.5 08/25/2035............ccouves | veves 06/25/2014| MBS Paydown..........c.ccouvveriverens | cevnrivmricnsireniene | cevnnnn. 309,458 [ Liiiiiins 309,458 08/25/2035| 2FM.....
12670F AC  4|CWL 2007-9 2A2 SEQ FLT 06/25/2047..........cocovvevee | vevee 06/25/2014| MBS Paydown ..843,573 06/25/2047| 1FM.....
12803P AA 6 |CAJUN 2011-1A A2 ABS 5.995 2/20/2041.......coccovvvee | vever 05/20/2014) MBS Paydown..........c.covevnerererens | ceernernnrinnnenennnne | cerennnenn 125,000 [ i 125,000 02/20/2041| 2AM.....
14178V AA 6 |CFCAT 2013-1A A ABS 1.65 07/17/2017 ......ccovvvevrrens [ s 06/15/2014| MBS Paydown...........ccovvrernnnees | verennersnnseneninnes | vorerennnn81,250 | o 581,250 | .oovverees 581,237 | oo 581,241 | oo [ v A U ISR YA (TR SR 581,250 [ .ovevervrrvniens | vererrerinnirenns [ v 0] e 3,961 [07/17/2017| 1FE......
144531 EW  6|CARR 2006-NC1 A3 SEQ FLT 01/25/2036................ | ce... 06/25/2014) MBS Paydown..........ccovvvnerermrerne | ceeneereneimennennnne | connnnenn 174,958 [ s 174,958 | covvvenee 135,046 | ..ooovveenee 136,770 | voveeevvrverne | eereeenn2,880 [ i | v 2,580 | oo | s 174,958 | oo | eeenerieninens | v (U I 278 | 01/25/2036
144531  FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. | ..... 06/25/2014) MBS Paydown..........c.coovvververerns | conermneirmniineninne | conennnnnn 253,044 | L 253,044 | ......... 2,918,818 | .ocvvenees 338,445 | .o | 8762 | s [ i 8,762 | oo | s 253,044 | oo | e | e (O I 502 |02/25/2036
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038.........cccouvver | veres 06/15/2014| MBS Paydown.... 12/15/2038
14754D B@ 8| CASH AMERICA INTL SER A 6.00 8/28/2019........... | ..... 06/03/2014| Paydown.... 08/28/2019
14855G AB 7 |CLAST 2014-1 A1 ABS SNR 5.25 02/15/29.........cccoc. | ovee 06/15/2014| MBS Paydown.... X , , X 02/15/2029
160841 AA  0|CHARLOTTE GATE 6.41 12/01/16......ccovverirrrernenes | cenee 06/01/2014| Sinking Fund Redemption............ | ceeeeeeenerneeneee | covveenennnns 87,649 | ..o 87,649 | .o 87,649 | .covvvrnnen. 87,649 | ..o [ e [(0) ] ST (SO [(0) ] SR ISR 87,649 | ..o [ v [ e 0 e 2,343 | 12/01/2016] 1...........
161546 CW 4| CFAB 2002-3 1A5 5.407 06/25/32.........coocovvvevrnirers | eres 06/25/2014| MBS Paydown............c.coeeereernns 06/25/2032( 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 06/25/2014| MBS Paydown...........cccocvveeranns 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 06/25/2014| Pass-Through Loss 01/25/2036| 1FM.....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... | ..... 06/30/2014| Book Value Adjustment.. 01/25/2036| 1FM.....
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......cccove. [ venee 06/25/2014| MBS Paydown...........cccovereveerenne 11/25/2036| 1FM.....
173067 EE  5|CGCMT 2004-C2 A5 SEQ 4.733 10/15/41......cocovvvreres | s 06/15/2014| MBS Paydown............c.coceereernn 10/15/2041| 1FM.....
17307G AL 2|CMLTI 2003-UST1 PO1 0 12-25-18......c0oerererrrvrirnens | vever 06/25/2014| MBS Paydown..........cc..oeverrernnens 12/25/2018| 1FM.....
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.......... | ..... 05/25/2014| MBS Paydown...........cccovvrernrnces | vevvernerennncirerinnes | vrereennn 362,498 | o 362,496 03/25/2034| 1FM.....
17307G  FM  5|CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... | ..... 06/25/2014| MBS Paydown ..128,697 05/25/2034( 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..... 06/25/2014| MBS Paydown.... ....32,136 08/25/2035| 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36.........cccovvere [ s 06/25/2014| MBS Paydown...........cccovvrervenees | vevernersennereninnes | voverennnnni251,960 | o 251,960 04/25/2036( 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36..........ccovver | vover 06/25/2014| Pass-Through LOSS...........ceeverers | cerverrmmrnerinneennee | eevvvrrnerineninsenenes | overiverinns 16,931 04/25/2036| 1FM.....
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36..........coouves | vever 06/30/2014| Book Value AdJUSMENL..........ccc.. | cererrenerinerineines [ ervnrreierierinciinnes [ e 04/25/2036| 1FM.....
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ | ... 06/25/2014| MBS Paydown 04/25/2036( 1FM.....
17309A AF 6| CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ | w..c 06/25/2014| Pass-Through Loss 04/25/2036| 1FM.....
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17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036.... e 06/30/2014| Book Value Adjustment.. 04/25/2036| 1FM.....
17309D AD 5| CGCMT 2006-C4 A3 SEQ CSTR 3/15/2049.............. | ..... 06/15/2014| MBS Paydown... ..208,043 03/15/2049( 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036 e 06/25/2014| MBS Paydown...........ccovvevervenees | cevverrverinnneireninnes | vererennn 400,868 | cooecnc 400,868 08/25/2036| 1FM.....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036..........ccocoveres | corne 06/25/2014| MBS Paydown...........cccovvvernences | veververserncreninnes | vorerennenn 426,265 | o 426,265 | ........... 414213 | 421,046 07/25/2036( 4FM.....
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........cocovvvres | vever 06/25/2014) MBS Paydown..........cccvvvverermrerne | cevrrvverimsnrenrene | cornennnnn 183,993 [ i 183,993 | .o 171,501 | oo 178,546 09/25/2036 1FM.....
17311Q BG4 |CGCMT 2007-C6 A3 SEQ CSTR 12/10/49........ccccers | vever 05/10/2014) MBS Paydown..........ccovevveremrene | veernermmeinerneninee | cvrviens 5,900,445 | ......... 5,900,445 | ......... 5,626,244 | ........ 5,882,911 12/10/2049| 1FM.....
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037........... | ..... 06/25/2014| MBS Paydown.... ....30,459 04/25/2037( 1FM.....
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037 OO 06/25/2014| MBS Paydown.... e . 06/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 06/25/2014| Pass-Through LOSS..........cccueevens | cerrnerinmrinernseinnee [ eernneinsinerinesineens | e 700 03/25/2037| 1FM.....
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ | ..... 06/30/2014| Book Value AdJUSIMENL..........cccue. | cevvrrenrrrerirerines [ e [ | e | v 03/25/2037| 1FM.....
17314Q AC  1|CMLTI 2009-11 2A1 RR SEQ SSNR CSTR 1/36....... | ..... 06/25/2014| MBS Paydown...........ccovvvervenees | vevverrerennnnreninns | vorereenee 119,713 | il 119,713 | 119,264 | 119,176 01/25/2036| 1FM.....
173156 AA  6|CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37......... | ..... 06/25/2014| MBS Paydown.... ...194,067 06/25/2037( 1FM.....
173156J  AY 8| CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036............... | c..u. 06/25/2014| MBS Paydown .53,200 07/25/2036| 1FM.....
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037 e 06/25/2014| MBS Paydown.... ...317,968 04/25/2037| 1FM.....
17315X  AD  3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35....... | ..... 06/25/2014| MBS PaydowN...........cvervreerniinees | veerenrnersnsnninennnes | vovernnins 763,854 | ............ 763,854 | ............ 735,758 | coovvrnen 41,174 11/25/2035| 1FM.....
17316A AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... | ..... 06/25/2014| MBS Paydown..........cccvevvererneeins | vervmrennenieeisennns | e 476,799 | c.oovvvrne 476,799 | ..ooovernes 469,647 | ..ovvvnes 471,499 05/25/2037| 1FM.....
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35........coovvverecs [ o 06/25/2014| MBS Paydown..........ccoveverenrens | cevermrenernneiseinns | e 611,829 | ............ 611,829 | ..o, 610,873 | .......c.... 609,810 | ..cvvcverreci | erreirnnnnn303 [ | 303 [ s [ e 811,829 | i e | e 0 .. 13,821 |12/25/2035| 1FM.....
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047. ... | R.. | 06/07/2014| MBS Paydown 329912 | 00329912 | e 301,045 | .o 329,912 |..... 329912 | ........ 3,149 | 12/09/2047| 6FE......
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047. R.. | 06/30/2014| Book Value Adjustment.. .0 ..(329,912) | ...(329,912) |. 12/09/2047| 6FE......
20035C AA  8|COMERICA BANK Al 5.70 06/01/2014 e 06/01/2014| Maturity 14,000,000 | .......14,000,000 | ....... 13,964,240 | ....... 13,999,113 | covovvvvrvnene | eeeeeen 217 [ | e, 217 [ | 000 14,000,000 | oo | e | v 0 ... 399,000 |06/01/2014| 1FE......
20047Q AE 5| COMM 2006-C7 A4 SEQ CSTR 6/10/46.........convvrire [ vonee 06/10/2014| MBS Paydown.........ccerevrereneens | vervmermersenieeines | cevrevnnerin 2571 | v, 5T | 2,522 | s 2,556 | covovrencenennns [ e 18 i | e 15 i | e 2,571 | [ [ 0 | e 65 | 06/10/2046| 1FM.....
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027........covevernes [ e 06/15/2014| MBS Paydown...........cccvcerervernn 03/15/2027| 1FM.....
210795 QB 9| CONTL AIRLINES 12-2 A 4.00 10/29/2024................ | ... 04/29/2014| Sinking Fund Redemption............ 10/29/2024 1FE......
210795 QC 7 |CONTL AIRLINES 12-2 B 5.50 10/29/2020.... e 04/29/2014| Sinking Fund Redemption............ 10/29/2020| 2FE......
21079N  AA 9 |CONTL AIRLINES 5.983 04/19/22 OO 04/19/2014| Sinking Fund Redemption............ N 04/19/2022| 2FE.......
212168 AA 6| CONTINENTAL WIND 6.00 02/28/2033..........ccccmvurs [ venee 02/28/2014| Sinking Fund REAEMPHON.........cv. | cevvererrrerieriees [ o [ | e | ceeseesessssessenns | e | coessnsenenes L ST I L (SRRSO DU IUPORURRPRRTOR DSOS ISP (1 I 02/28/2033| 2FE......
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33........ccnvvemnee [ wonee 06/25/2014| MBS Paydown..........ccovevvereneens | cervrmrinenneeineinns | e 121,507 | cooovrere 121,507 | oo 122,638 | 122,081 [ o | cerreneeee(T30) [ o [ verirenceecn(738) [ o [ v 121,507 | oo | e | i 0 et 2,611 | 06/25/2033( 1FM.....
225458 KQ 0| CSFB 2005-3 3A19 PAC 5.50 7/25/35..........occovvveneee [ e 05/25/2014| MBS Paydown.........ccuvevemreneeins | veremrrinerireeerneenns | wovererneens 645,735 | ............ 645,735 | ...........048,661 | ....c...... 647,087 | ooooiervvrvcrne | wreereene2,509) [ oo | e 2,509) [ oo | e 645,735 | ..o | e | e 0 . 13,265 |07/25/2035| 1FM.....
225458 LD 8 |CSFB2005-3 6A1 SEQ 5.75 07/25/2035... e 06/25/2014| MBS Paydown.... 136,375 | .ovvvvrenee 136,375 07/25/2035| 1FM.....
225458 QM 3| CSFB 2005-4 3A15 5.50 6/25/35..........covvvervmrvverirns [ v 05/25/2014| MBS Paydown ..1,967,718 ,967,718 06/25/2035| 1FM.....
225458 TU 2| CSFB 2005-5 2A13 PAC 5.50 07/25/2035 JOT I 06/25/2014| MBS Paydown.... . 913,626 | ...oovece. 913,626 07/25/2035| 1FM.....
225470 AP 8|CSFB 2005-C5 A4 SEQ 5.10 8/15/38........cccovurevrniers [ s 06/15/2014| MBS Paydown...........ccvreerniinees | veeerinerennsirenene | covernnines 109,883 | oo 109,883 08/15/2038( 1FM.....
2254W0 FJ 9| CSFB2003-1 1A1 SEQ 7.00 2/25/2033..........covvvveres [ e 06/25/2014| MBS Paydown..........ccovvverermreine | veernreeernnerinenirene | cvveinerins 16,287 | oo 16,287 02/25/2033| 3FM.....
227170 AD 9 |CRNN 2012-2A A ABS 3.81 09/18/2027...........ccvuvne R.. | 06/18/2014| MBS PaydowN...........ccrevereerneens | cervrmeereeineeneninns | eoererneens 200,000 | ..oooevenee 200,000 | ............199,916 | ............ 199,928 | oo [ e B | o | e B | o | e 200,000 09/18/2027| 1FE......
227170 AE  7|CRNN 2013-1A A ABS 3.08 04/18/2028.... .| R.. [06/18/2014] MBS Paydown............ccormvrernnens | wvervrnernrnerenins | vvverennnn 125,000 [ oo 125,000 ...124,999 ...125,000 04/18/2028| 1FE......
22943 AB 9| CTCDO 2005-3A A2 CDO 5.16 6/25/35. R.. | 06/25/2014| MBS Paydown ..100,870 100,870 100,870 06/25/2035| 1FE......
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22943Y UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37...... | ..... 06/27/2014) MBS Paydown..........c.covvvnerererens | cernerrenriimsenennnne | cerennnnn 163,935 [ i 163,935 | ............156,286 | ............ 159,289 | oo | e 1,279 [ e | e 1,279 [ v | e 163,935 | .ooovecrienes | cevreeinenienns 07/27/2037
22944F BW  8|CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37 06/26/2014| MBS Paydown.... .212,485 .208,074 06/26/2037
22944P  AA 5| CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43... .| 06/25/2014| MBS Paydown .163,698 147,094 02/25/2043
22960* AA 0| OCHSNER CLINIC FOUNDATION 5.26 12/15/28..... | ..... 06/15/2014| Paydown 145,288 12/15/2028| 2Z........
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46...........occcovvrcveree | s 06/25/2014) MBS Paydown..........cccvuvverermreine | cevnrvvnrienenrenrene | connenenn 107,259 [ s 107,259 | ooverenn 70,791 | 41,826 04/25/2046| 1FM.....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........ccee. | ... 06/15/2014| MBS Paydown...........ccovvverveinees | vevermrrnneennerinnes | crverinrerend83,192 | i, 63,192 | oo 44,156 | 47,964 | oo | e 1,389 | e | e 1,369 | e | 83,192 | e [ | 0| 81 |07/15/2036| 1FM.....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 06/25/2014| MBS Paydown...........ccrvvvvennnnees | veverimninnirnnnnninnns | cvnnnerenn 12,342 | i, 72,342 | oo 55,478 | s 51,665 | voverervrivrnnn | verneeen 1,064 | i [ e 1,084 | i [ 72,342 [ | e [0 97 [12/25/2046| 1FM.....
23245G  AB  7|CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 06/25/2014| Pass-Through LOSS.........c.eevererers | veremermerinerineennne | eeveverinerieseneeinnes | cevenereneenns (2,011) | covererrereee(1,539) [ o | | e v | o0 [ [ (2,011) L | 02,011 | 2,011 | e 1 |12/25/2046
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | ..... 06/30/2014| BOOk Valug AQJUSIMENL..........ccve. | coverrenrirerinriies [ errnrrineiienieciinnes [ e s | ceessssisessssssnssns | eeresssesnnnens | ennesnnsnsesnnse | soeenseeensnnnnss | eevvseernsennens0 [ | e 2,011 | | (2,011 | (2,011 | e 12/25/2046
23247L AB 4| CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047........ |..... 06/25/2014) MBS Paydown..........cccoeuveverrmreins | corvnmrimninenvenirene | covvirs 2,368,934 | ......... 2,368,934 | ......... 2,294,165 | ......... 2,314,481 | o | 82,801 | s | 82,401 | i | 002,368,934 | [ [0 [ 2,522 | 06/25/2047
23248A AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47........cccevees [ o 06/25/2014] MBS Paydown..........cccovvvrirereins | ceinerrnmeinneineniiene | cvveiseins 77,951 | oo 77,951 | oo 48,330 [ .coovovrrrne AT434 [ e | e BA10 | s [ e 5410 | el 77,95 [ [ | e | s 163 | 05/25/2047
23328* AA 5| WALGREEN-BETHLEHEM PA 6.69 9/15/18............. | ... 06/15/2014| PaydOowN.........ccvvvernriererinrirnnns | serernnrnsirsnneninnes | evennnerernn 50,678 | i 50,678 | o 54,634 | .o 52,387 | v | vrrerenene(288) [ o [ evireeeeennn(258) | o [ v B0678 [ s e [0 | 1,414 |09/15/2018
23349* AA  0|DTE ENERGY CTL 7.40 11/15/2016. .| 06/15/2014| Paydown. 280,929 262,894 (1,461)] .. 11/15/2016
24488R AC  5|DEKA 2004-2A B CDO FLT 08/23/2034 R.. | 05/23/2014| MBS Paydown..........cc.covveneeieneens | cervrnernenisersnnnns | 000e:2,500,000 | .........2,500,000 | ......... 1,484,375 | ......... 1,626,185 [ ..cooovvreerrrnens | 000r881,249 | s | 00881,249 | i | 00000002,500,000 [ oo [ [0 [ e 19,723 |08/23/2034
247358 AA  2|DELTAAIR2012-14 05/07/20......ccccccrmmverimrverens | veren 05/07/2014| Sinking Fund Redemption............ | «ecovevevvernereinns | voverinnins 132,552 | v 132,552 | oo 132,552 | oo 132,546 | oo | e 0 e | 0 v | e 132,852 | i | cveneveinies | e | s 3,148 |05/07/2020
247361 YF 9| DALR-REDMO05/07 7.90 12/15/2009.........cccruverneeriuns | o 05/03/2007| 247361702........cooeeerrvnerierirneenns | cevrerisernerieninnee | eevenerssrsesinnseenes | s | seveeneen 513,500 | .coovneene 513,500 | .ouveererererienns | eereerrinenienins [ e | e 0 [ o | e | e | e | e (1 I 12/15/2009
247361 YS 1 |DALR-REDMO5/07 2.87502/18/2024...........ccoovvrsvee | veres 05/03/2007| 247361702..........ovvevrvenerierierins | ceireniieeinerinnsines | eenneiesiiesesinnes | s | cevensins 742,850 | ............ T42,850 | ..o | e [ | e 0 [ o | e | e | e | e (1 I 02/18/2024
24736T AA  5|DELTA AIR LINES 09-1A 7.75 12/17/2019.....cccccvvve | conne 06/17/2014| Sinking Fund Redemption............ | ceeeevverreeerneecnns | voveverneens 199,508 12/17/2019
24763L FN  5|DELHE 1999-2 A7F NAS 7.03 08/15/30......c.ccecvverers | verer 05/15/2014) MBS Paydown..........ccovvvnerererenns | weernerrnmeinnrineninene | covveirseinns 19,790 08/15/2030
25150M AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36..... | ..... 06/25/2014| MBS Paydown..........ccveveereneens | cevvmriverireninnenns | wveveneens 306,314 12/25/2036
251510 CV  3|DBALT 2005-1 1A1 SEQ FLT 02/25/2035. 06/25/2014| MBS Paydown.... ...250,300 02/25/2035| 1FM.....
251510 EP  4|DBALT 2005-3 5A1 SEQ FLT 6/25/2035... .| 06/25/2014| MBS Paydown 06/25/2035| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36. 06/25/2014| MBS Paydown.... 02/25/2036| 1FM.....
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ... 06/25/2014] Pass-Through LOSS........c.cocveerens | ceernrrennreneinseinnee [ e 02/25/2036 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ..... 06/25/2014| MBS Paydown..........ccovvvverrerene | cevrnreiverinnninenirene | cvvvineiins 17,837 02/25/2036| 1FM.....
251510 MD  2|DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. | ...c. 06/25/2014| Pass-Through LOSS...........ccveerens | cerrneremrrnerneriinee [ cernreeseresieseneens 02/25/2036| 1FM.....
25157F  AJ  3|DMSI 2005-WF1 1A3 SUP CSTR 06/26/2035 RE...... | ..... 06/26/2014| MBS Paydown...........ccvreevniirees | veeerinererinnirennne | cerernnis 488,853 06/26/2035( 1FM.....
25250 AA  2|DIALOG TELECOM TL 14.00 1/17/2018.......ccccovvvenee | cenne 06/30/2014| PaydOWN........oovurrveerirnerierieren | cereerrienienineenes | vvereneens 123,750 01/17/2018|4Z........
25459H AL 9|DIRECTV HLDGS 4.75 10/01/2014........cccovvvererrnrrns | cenee 04/24/2014) Make Whole Call.........ccoevererernes | covrnerenneineriennnee | cervies 7,130,970 10/01/2014| 2FE......
256853 AA 0| DOLPHIN ENERGY 5.888 06/15/2019.........cccrvvrnc. R.. [ 06/15/2014| Sinking Fund Redemption............ | coeeverernrnrrnnins | covererins 329,700 06/15/2019 1FE......
25755T AC 4 |DPABS 2012-1A A2 ABS 5.216 01/25/2042 04/25/2014| MBS Paydown 01/25/2042| 2AM.....
258257 AA 2 |DORIC NIMROD AIR 2012-1B 6.50 05/30/2021 R.. | 05/30/2014| Sinking Fund Redemption.. 05/30/2021
258258 AA  0|DORIC NIMROD AIR 2012-1A 5.125 11/30/24.......... R.. | 05/30/2014| Sinking Fund Redemption.. 11/30/2022| 1FE......
26067* AA  3|DOW CHEMICAL CTL 5.18 3/15/2034........cccouvvmnures | cenee 06/15/2014| Paydown..........ccveverrvnerrerenennns 03/15/2034| 2FE.......
26223N  AE  5[DRUG 2012-1 A2 ABS 5.80 07/15/2024..........ccoocrvurs | s 04/15/2014| MBS Paydown...........cc.vvererverns 07/15/2024| 2AM.....
262230 AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025..........coc0o. | vever 04/15/2014| MBS Paydown..........c..cocverevernnens 01/15/2025| 2AM.....
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26223U AB  5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025 06/25/2014| Make Whole Call..........cc.coevereerens | cerrnevrnernerrncinnns | 0000000.3,200,326 | ... 3,087,677 | ......... 3,087,658 | ......... 4,106,707 | cooovveerrncenes [ verinernennB2 | s | e (5720 ISR 3,087,677 | e | e 112,649 |....112,649 | ...... 95,932 2AM.....
263588 AA 6| DUANE 2006-3A A1 CLO FLT 01/11/21 04/11/2014| MBS Paydown ..575,248 577,084
281023 AU  5|EDISON MISSION 7.00 05/15/2017. .| 04/01/2014| Exchanged. ,000,000 1,000,000 .530,000 251,891
28108P AA  4|ESLFT 2012-A AP ABS FLT 10/01/202 04/01/2014| MBS Paydown 147,709 ...148,448 .164,406
28108P AB 2| ESLFT 2012-A AT ABS FLT 10/01/2025 04/01/2014) MBS Paydown..........ccovvvvererererne | cevvrrvnrimsrrenrene | cennenenn 151,018 [ i 151,018 | covevers 151,273 | oo 151,842 | ovecvevvcnnins [ e 1168 [ | e 1168 [ i | e 151,018 | i | s 1FE......
292506 AA  0|ENCANAHLD FIN 5.80 05/01/2014 .1 04/28/2014| Make Whole Call...........c.oveenvrenne | cevernrrnerreerneirnns | 00000005,002,300 | ... 5,000,000 | ........ 4,988,180 | ......... 4,989,879 | ..o [ v D17 | | i D17 i | 000000.5,000,000 | oo | v 2,300 2FE......
29445U AA 3 |EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037 06/25/2014| MBS Paydown...........cccovvrerinenees | vevenversennereninnes | voverenneeD2014T | i 527147 | oo, 512,650 | .covvrnee. 518,751 | ovvevrveienne | ereeeeen 1,398 [ e | v, 1) R ISR LSV U A (U ISR 1FM.....
30251E AA  0|FCC HOLDINGS INC 12.00 12/15/2015. 05/12/2014| ROBERT W BAIRD CO.....cccovvvere | vervvrrverrerirncinne | 002,438,223 | ..o 2,384,570 | ......... 2,336,972 | ......... 713766 [ oo | verrveinerinnis | e | e (V[OOSR 1,713,766 [ oo [ e 724,457 6FE......
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042. 06/15/2014| MBS Paydown..........c.coocvverereeerns | vevvrevvmeiinerinnennee | covrennnn 90,361 | i 90,367 | .oovvcrenen 90,743 | covvvrns 90,680 | ..oovvvcreerinee [ erneeereene(21) | s [ e () SN I 90,361 | ..o [ e 1FE......
31331F AB  7|FEDEX 1993 TRUST A2 8.76 05/22/2015, 05/22/2014| Sinking Fund Redemption............ | ceceeereneriverrene | covreeenn 412,477 | e 412477 | v 512,709 | oo 416,432 | oo | eeeeene(5,612) [ [ e (5,612) [ coovvverrirvries [ e 12477 | s [ 2FE......
316817 AA  3|57TH ST MTGE 7.125 6/01/2017 06/01/2014| Sinking Fund Redemption............ | ccouceeeevneeineeneee | corinnen 118,653 | i 118,653 | covvverees 113,244 | ........... 7,485 | oo | 225 [ e | e Y27J 3 O RN 118,653 | .ovvuvercrienes | cerrervrerienns 1FE......
319963 ZE 7|FIRST DATA REVOLVER PR+300 9/24/2016 06/02/2014| PaydOWN..........vvvvvernriernnieienes | serenvnissisnneninnes | cvnrennen 1,993,752 | .. 7,593,752 | ........7,593,752 | ........ 7,593,736
319963 ZF  4|FIRST DATA REVOLVER LIBOR+400 9/24/2016. .| 06/09/2014| Paydown. ..3,345,690
32028H AD 5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036 06/25/2014| MBS Paydown
32051G FM 2| FHAMS 2005-FA1 1A2 SEQ 5.50 03/25/2035 06/25/2014| MBS Paydown...........cc.overereeins 1FM.....
32051G NS  0|FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35 06/25/2014| MBS Paydown..........ccoveverereneens | verrvmrvrmernernneennee | covvernnennn 41,345 | i 41,345 | ............ 216,241 | oo 41,308 1FM.....
32051G XV 2|FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35 06/25/2014| MBS Paydown...........cccovveerneinees | veererveriennerenienes | voverennne 169,482 | i 765,482 | ............ T12,377 | v 709,798 2FM.....
32051G Y2  5|FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36. 06/25/2014| MBS Paydown..........ccovevrererneens | cervervemerinernneennee | cvvernennn 14,881 | i 14,881 1FM.....
320518 AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 06/25/2014) MBS Paydown..........c.covevnerererens | cermerrenrenmseneninne | connnneenn 314,631 [ i 314,631 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37 06/25/2014| MBS Paydown..........c.ccvvvverrmreine | cevvrivnrinsrrenrene | covrenen.898,841 [ i 898,841 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37. 06/25/2014| Pass-Through Loss 244,757 ...(244,757) 1FM.....
32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37 .| 06/30/2014| Book Value Adjustment.. 244,757 1FM.....
32113 CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036 06/25/2014| MBS Paydown .370,231 1FM.....
347466 AE  4|IRWIN LAND LLC 5.3 12/15/35........coeverirrircrrnens 06/15/2014| Sinking Fund Redemption............ | ceeeeeervrneevncrnes | orerenenn 134,903 | 134,903 | i 126,867 | oo 127,882 | s [ e 186 [ | e 186 [ s | e 134,903 | s | s 1FE......
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28 06/25/2014| MBS Paydown..........cccvuvvereneens | evvvermernerreninnne | vevnriineeeen8,127 | e 8,127 | 08,325 | 8,213 | s [ evireiineeend(82) [ | e (82) s | vrvieeeeend8127 | | e 5FM.....
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033 06/25/2014| MBS Paydown..........ccoveverererneens | vervvvrrimernerrncernee | wvvernenrni40,085 | 40,085 | i 31,567 | i 36,304 | i | 2,234 [ | 2,288 [ s | e 80,085 | s | e 1FM.....
36190F AD  2|GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... 09/01/2010] Cash TeNder..........c.oveenreeneinenes | cevmrrirmeinerreennes [ eennrinnernenscennnes | vnernsniseninenenne(9) [ rovenneneiieninnn(8) | roveveiinciinnnn8 | e [ (@) [ | v (@) [ | | e | e | e | e, 1FM.....
36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... 06/25/2014) MBS Paydown..........c.ovevverererene | cevmervmnrmerrennnee | cennenen 139,791 [ 139,791 | 10i000950,093 | ovri212,944 | s [ o816 | s | 816 | i | e 139,791 | i [ e [0 | e 2,479 1FM.....
36190G AA  6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37 06/26/2014| MBS Paydown..........c.coocvvererneens | cevnerermernerneennes | ceenenen 1,705,158 | ... 1,705,158 | ........1,659,062 | ........1,672,519 | cooovvvevcrnvrnne | e 7,601 [ s | e 7,601 [ i | e 1,705,158 | e | e | e | e 40,534 1FM.....
36190K AE 9| GSMS 2009-RR1 GGA SEQ CSTR 07/12/2038 06/12/2014) MBS Paydown..........c.coovvvmrrererns | eerenrirmnineriinrrnns | evrnrirenennnd,683 | i 3,653 | 3918 | 3749 | s | v (113) [ | oo (113) [ | v 3853 | e | e | evveriiennnn | v, 98 1FE......
36192E AB  7|GTP CELLULAR 12-2 A 4.336 03/15/2019 06/15/2014| Sinking Fund Redemption.. 1FE......
36228F G7 5| GSR 2004-3F 2A4 PAC 5.50 2/25/2034.... .| 06/25/2014| MBS Paydown.... 1FM.....
362341 BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035 06/25/2014| MBS Paydown.... 1FM.....
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046 06/25/2014| MBS Paydown..........cccouevvereneens | cerrmvrermerncersernee | overnnnn 462,004 | ........462,064 | ...........326,752 | ..o000ii296,956 | covoocervvvnneins | eeeee 14,620 [ | e 14,620 | s | v 882,084 | s | e 1FM.....
362448 AD 0| GSAA 2006-13 AF4 SEQ STP 07/25/2036. 06/25/2014| MBS Paydown...........cccrvvrerinnnees | vermnrversnnnnneninnes | eoverennee 181,317 | i 181,317 | 125,109 | 115,390 | oo | eeeren(1,038) | o | v (1,038) | o | e 181,317 [ | e, 1FM.....
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362631 AB 9| GSR 2006-OA12A1 SEQ SSNR FLT 08/25/2046...... | ..... 06/25/2014) MBS Paydown..........c.covevmerirerens | cemerrnnrinmeenennnne | corennnnn 188,023 [ i 188,023 155,246 | ovoovervennrine | e 077 [ | 077 [ i | 188,023 | s | e 1FM.....
362669 AV 5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027... 06/25/2014| MBS Paydown .357,787 1FM.....
362669 AV 5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027... .| 06/25/2014| Pass-Through Loss.... .155,936 ...(155,936) 1FM.....
362669 AV 5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027... 06/30/2014| Book Value Adjustment.. N 155,936 1FM.....
36298G AA  7|GSPA MONETIZATION TR 6.422 10/09/2029........... | ..... 06/09/2014| Sinking Fund Redemption............ | cececeeerriverrerrnee | vvvrrererrnn63,920 | e 63,920 | oo 84,815 | 84,662 | e | (20 [ | eieened(20) [ | 83,920 | i | s 1FE......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16...........cooceoreveice [ venee 06/20/2014| Sinking Fund Redemption............ | ceeeeeeevevincrnncnnee | v 19,254 | e 19,254 | oo 18,507 | oovoerrrnes 18,922 | ovvovveververns | 330 [ | 330 [ | e 19,254 | i | e 3FE......
37952U AA  1[SEACO 2012-1A A ABS 4.11 07/17/2027.........cccovvnne R.. [06/17/2014{ MBS Paydown...........cccccvvrmrvens | cververerinnnnrenns | crrerennn200,000 | oo 200,000 | ....ccooee. 199,960 | ...coceve. 199,966 | ..vovvrvverervneee | cerrvrveieiend v [ i3 [ [ o000 200,000 | [ 1FE......
379520 AB  9|SEACO 2013-1A A ABS 2.98 04/17/2028.................. R.. | 06/17/2014] MBS PaydOown...........cccveernveeneres | cevvrrereneerneninnnrns | verneerennn 68,750 | oo 468,750 | ....ccovuc 462,089 | ...ccoovne 462,286 | ...ooovveecenennn | 50T [ [ 50T [ | 868,750 [ s [ 1FE......
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028.................. R.. | 06/17/2014| MBS Paydown...........cccoueeeveerneien | cevvrrneirneenneinnnins | cverneernnenn87,500 | oo 87,500 | .ocvverenen 87,493 | oo 87,493 | oo [ v s e | | 87,500 | [ 1FE......
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36..........ccocceee | venee 06/25/2014| MBS Paydown..........c.couuvverirererne | cevnrvveniensrnenrene | connenenen 130,737 [ s 130,737 | v 130,820 | ..oovvveeee 100,315 | ovevvevrnnine [ eeereeenn2 169 [ | 2,169 [ | e 130,737 | s | s 1FM.....
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36..........coocens [ vonee 06/25/2014| Pass-Through LOSS........c.cveeeens | cervmeemernerinneinns | wevvmeriiesinneinssinnens | cenerineinnns 8,444 | ..o, 8452 | v [ e [ | e | 0 | e | e | | e 1FM.....
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029.........cccvvvvvrivmnis [ 06/15/2014| MBS Paydown.... 1FE......
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030 .| 06/25/2014| MBS Paydown 1FM.....
39678W AA  6|GCSP 2005-1 A SEQ CSTR 9-25-34 06/25/2014| MBS Paydown.... 1FM.....
41161G AC  7|HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ | ..... 06/21/2014| MBS Paydown 1FM.....
41161P  EX 7 [HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034.............. | ..... 06/19/2014| MBS Paydown...........cccvvrernenees | cerververvennereninnns | vorereenen 127,635 | i 127,635 | oo 102,427 | oo 103,364 | .coovverevrrveine | cerenn 14,086 [ o
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......cc0.. | e 06/19/2014| MBS Paydown..........cc.coocvverereeens | ceveniermnimernsennes | wovneirennenn 11,593 | i 11,593 [ oo 8,111 | v 0% T IFOUUUROPURPOORPUOPRY [SUURPORPROORY £ I UPPUUPRORPURRPIURS ISVPUURPORPROOPY 4 I IUPPUORPUORPOURPRN EOVOPOURPRORPOON I T UPPUPRURPOURPORN VOTORPOURPPURPUR IOVPURPPUURPRON o N ISTOOPRROION 27
41161P UK 7 |[HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 06/19/2014| MBS Paydown..........ccovevverermeens | vevverermnrnerrenennee | covvrrirerenn 74,825 | i 74,825 | 52,772 | 053,889 | s [ 842 | | 882 [ i | e TA825 | | e |0 [ s 140
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ | ..... 06/19/2014| MBS Paydown...........cccoceerererenns
411707 AA  0[HNGRY 2013-1A A2 ABS 4.474 03/20/2043.............. | ... 06/20/2014| MBS Paydown.........cc.cocverrernnns
41987Q AX  1|HAWAIIAN ELE IND MTNC 6.51 05/05/2014........... | ..... 05/05/2014| Maturity... 296,567
42249%# AA  7|HEALTHPARTNERS INC 2013 4.61 5/15/2030 .| 05/15/2014| Paydown. 6,974
428236 AV 5|HEWLETT-PACK CO4 06/02/14 06/02/2014| Maturity... ,
428656 AB  8|HIBERNIA CORP 5.3505/01/2014........ccovvvrrrrmrrns | veres 05/01/2014| MatUrity...........ccorvvcrererirnreirreinns
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........c.ccourre | vever 06/25/2014| MBS Paydown..........cc.cocverrernnens
43709) AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36........ccvvvrvrererne [ v 03/25/2014| MBS PaydOWN........ouvvvuerierirneens | cerrrerimrrnerieninee [ cevnmeinensneniesesneens [ eneesnesisssnesiesens | coeeesseessssssessessns | ooesseesssesssssnssns
43709) AA  0|HEMT 2006-4 A1 SEQ STP 11/25/36........ccorvrvmernns | v 03/25/2014| SANDLER & O'NEIL PARTNERS | ...cucvunivnriierinee [ cernnrinerinsnienineens e | e | coresessssesssssnsens
43710K AC O [HEAT 2007-2 2A2 SEQ FLT 07/25/2037.........cocoevveves | e 06/25/2014| MBS Paydown..........cccovvervenees | cerververininererinnns | vverennn.048,095 | i 648,095 | ............386,697 | ............ 493,730
43710M  AA  0|RFMS22007-HSA1 A SEQ FLT 02/25/2037.........ccco. | veve 06/25/2014| MBS Paydown...........cccoveverenneer | cevermnvnneenneniens | crverneereen 20,237 | s 27,237 | oo 18,726 | o 4,200
437690 AX  8|HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34............ | ... 06/25/2014| MBS Paydown...........cccrvvrerinnnees | vevernerserneneninnes | vverennnnn 133,860 | o 133,860 | ........... 116,458 | ............ 120,022
449792 AA  8|INGIM 2005-1A A1 CLO FLT 12/01/2017.. R.. | 06/01/2014| MBS Paydown.... 429,926 426,143
45112A  AA 5[ICONX2012-1A A ABS 4.229 01/25/2043.........cccoevs | s 04/25/2014| MBS Paydown .140,000 .140,007
45254N  JB  4|IMM 2004-4 2A1 SEQ STP 9/25/2034..........ccoovvvers | vevee 06/25/2014| MBS Paydown.... ...73,795 ..71,163
45254N  MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ | ..... 06/25/2014| MBS Paydown...........ccoverervrnces | cerernereenncireninnes | vorereenenn 125,784 | i 125,784 | ............102,198 | ............ 104,058
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035..........cccovueverns | veree 06/25/2014| MBS Paydown...........ccrvvvrernnnnees | veverimnennirnninnninnns | cvvnrnnerend7,350 | o, 67,350 | .ovoeirernn35,022 | i 7,659
452547 TN 4|IMSA 2006-1 2A1 SEQ FLT 5/25/36.........ccovvverrernes | vevee 05/25/2014| MBS Paydown..........ccovvverveinees | wevermennneenrenennes | crvereneenen 14116 | i, 14,116 | oo 9,881 | e 10,552
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456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 10/25/2013.........cccoveeves [ e 06/25/2014| MBS Paydown...........ccovvvervrnees | vevernerecrnnererinns | eevereineneenndy 089 | i, 089 | o 3,316 | e v | 809 | i | 809 | ciiiciiiiies [ | cevveverinnnens | v, 009 | 14,089 | e 60 | 10/25/2013| 6*.........
456606 HK 1 [INDYL 2005-L2 A1 SEQ FLT 10/25/2013 06/30/2014| Book Value Adjustment.. 10/25/2013| 6*.........
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35 .| 06/25/2014| MBS Paydown.... 06/25/2035| 1FM.....
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35.... 06/25/2014| Pass-Through Loss | . . . . | . . . 06/25/2035( 1FM.....
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35......... | ..... 06/30/2014| Book Value AdJUSIMENL..........ccc.. | covvurrinrriirirerines [ e [ [ e | v | e | e | e | s, (U [POPPROOOR IO (26,708) | .....cocvvvvreees | 26,708 | ......26,708 | .....ccooovrrenen 06/25/2035| 1FM.....
45660N KZ  7|RAST 2002-A14J A10 NAS SSNR 5.75 01/33........... | ..... 06/25/2014| MBS Paydown..........cccveviererneeens | vereerrnnenineesenens | woveeerneens 130,805 | cvoovvvvne 130,805 | covvvernes 132,426 | ....coooee. 131,946 | oo [ s (1) N I [(G15) ) ST IS 130,805 | .ovovvererrienes | eeerveereninenn | v 0| e 3,343 | 01/25/2033( 1FM.....
45660N LD  5|RAST 2002-A14J B1 MEZ 5.75 01/25/2033.........coce. | . 06/25/2014| MBS Paydown...........cccrvrrvevnenies | vvreemrinrirnninnninnns | cvvverneeenns 20,872 | oo 20,872 | ovvevienn 18,002 | .ooovvvrnnee 19,079 01/25/2033( 1FM.....
45660N X9  1|INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34........... | ..... 06/25/2014] MBS Paydown..........cccovvvmerirmreins | veernereeernerinenirene | covveisenin 55,573 | wovevrreenne 55,573 | vevererirnn 45,570 | .oooorrne 46,048 10/25/2034| 1FM.....
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039.........c.ccoccrnee | cevne 05/25/2014) MBS Paydown..........ccovevvereneens | cerrnmeemeinerieeinnes | eevvreinniinns 1172 | i 172 | 890 [ ..ovvrrirerireireinns 06/25/2039| 6Z........
45661F AB  7|INDYL 2006-L2 A2 SEQ FLT 6/25/2039...........ccoceree | coeee 05/31/2014| Book Value AdJUSIMENL..........ccc.. | ceveervnerrerinrinns [ rerrrierierinciinnes [ v .0 06/25/2039| 6Z........
45661X AB  8|INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36........ | ..... 06/25/2014| MBS Paydown..........cccvevvereneenns | servmeernerineeiseenns | eoveeerneens 240,038 | ............ 240,038 | ............143,873 | ............ 145,849 07/25/2036
46616M AA 8 [HENDR 2010-3A A ABS 3.82 12/15/2048. 06/15/2014| MBS Paydown.... ...84,348 ...84,302 12/15/2048
46616P AA 1 [HENDR 2011-1A A ABS 4.70 10/15/2056. .| 06/15/2014| MBS Paydown .124,395 .124,366 10/15/2056
46616Q AA  9|HENDR 2011-2A A ABS 4.94 09/15/56. 06/15/2014| MBS Paydown.... 09/15/2056
46616V AA  8|HENDR 2012-1A A ABS 4.21 02/16/2065............ccove. | v 06/15/2014| MBS Paydown...........covreernninees | ceererrnersnsneeennnes 02/16/2065| 1FE......
46617A  AA 3 |HENDR 2012-3A A ABS 3.22 09/15/2085...........c.cocc. | vover 06/15/2014) MBS Paydown..........ccovvverrneriins | cornreerernserneninens 09/15/2065| 1FE......
46617F AA  2|HENDR 2013-1A A ABS 3.22 03/15/2067...........coucve. | cevee 06/15/2014) MBS Paydown..........c.covumerveiiies | corneirnriiniinniinns 04/15/2067| 1FE......
46617J AA 4| HENDR 2013-2A A ABS 4.21 03/15/2062..........ccccore [ venee 06/15/2014) MBS Paydown..........ccovrvververiins | correeerreierrnerinens 03/15/2062| 1FE......
46617L AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41........occovvvenrres | cenes 06/15/2014) MBS Paydown..........c.ovvemerrneriins | coreeerseenseineinnns 01/17/2073| 1FE......
46617T AA  2|HENDR 2014-1A A ABS SNR 3.96 03/15/2063......... | ..... 06/15/2014| MBS Paydown..........c.ovvververiins | covrererriisirneniens 03/15/2063| 1FE......
466247 RP 0 [JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035 06/25/2014| MBS Paydown.... 07/25/2035| 1FM.....
46625Y CV  3|JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41... .| 06/15/2014| MBS Paydown...........cccvevvvereernee | ververversererinnnnns | 010,750,612 | ......10,750,612 | .......10,823,128 | ....... 10,733,535 | ..coovrvrviivns | veerereen2,366 | oo | rereeeini2,366 | eiivciicine | 00 10,750,612 | v [ v | v [ 218,051 |07/15/2041| 1FM.....
46626L FL 9 |JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035 06/25/2014| MBS Paydown..........cccoovverevevees | cevnvvervennnrerinns | vevereernni98,580 | 100100i295,550 | o1 277,355 | 274,395 | oo | e 1,278 | i | e 1,278 | s | ee0eeei295,550 [ s | e [ v | i 454 |05/25/2035( 1FM.....
46627M  AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 06/25/2014) MBS Paydown..........c.cooevververerns | cermermmeirmnninnennee | covrernrenn80,963 [ 080,963 | ovvviiiencn 77,901 | i 75,026 | oo [ e 842 | s | e 842 | i | 080,963 | e | e [0 | 2,016 | 12/25/2035| 1FM.....
46627M  AD 9 [JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... | ..... 06/25/2014| Pass-Through LOSS..........ccocvvevens | cevveriemrrncrnennnee [ e | cvvrivnnneeen 171,049 [ ittt 16,405 | s | e [ | e | e 0 [ o | e | e | e | e (U I 384 |12/25/2035| 1FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ... 06/25/2014) MBS Paydown..........ccovcvverermeene | cernervmernmerinernnne | covvrrnneenni 1,526 [ iiiiicnin21,626 | iviiie0ni21,629 | v 2,721 | s [ s 91 | s [ e L I VORI ISR 21,526 | oo [ e [ e (U I 226 |03/25/2036| 1FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ... 06/25/2014| Pass-Through LOSS..........ccocvvevens | cevnrrinmrirmernneinnee [ eenrrnnnrnennesnneens [ eonnrinnennnn8,962 [ i ,002 | v | e [ | e | ceviesinsennnens 0 [ o | e | e | e | e 0 | s 97 |03/25/2036| 1FM.....
46627M CY 1 [JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36...... | ..... 06/25/2014| MBS Paydown..........c.cceuvverereeeine | cevverivnrrinernennnee | ceverenenn 287,605 | ...........287,605 | .......... 235,836 | ....coe.e. 236,454 | oo | e, 2,086 | .o | e 2,086 | .coovrverienes | e 287,605 | ..o | e | e 0 e 2,985 | 03/25/2036( 1FM.....
46627M  EC 7 [JPALT 2006-S1 1A6 NAS 5.75 3/25/36.........covvvrverere | eeves 05/25/2014| Pass-Through LOSS..........ccecveerens | cevnrrenmrinenneninnee [ eevnsrnmereenneninnenns [ o 904 | i 1753 e | e [ | e | eeveiesineesinnens 0 [ o | e | ceeneesnninenes | e | e (U IO 187 | 03/25/2036| 1FM.....
46627TM EC 7 |JPALT 2006-S1 1A8 NAS 5.75 3/25/36........cccrerrvrere [ vones 06/25/2014| MBS PaydowN...........cvvremrniinees | veeemrnersmsnsirennnes | voverinnins 119,505 | .vvvvirnee 119,505 | oo 112,192 | 91,553 | oo | e (AL TRRIN ISR [RA L) NS ISR 119,505 | cvvvvvevrnens [ v | e 0] e 3,002 |03/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36.... 06/25/2014| MBS Paydown .79,651 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36 .| 06/25/2014| Pass-Through Loss. (39,354) 11/25/2036| 1FM.....
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36.... 06/30/2014| Book Value Adjustment.. 39,354 39,354 11/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 06/25/2014| MBS Paydown..........c.coocvverreeens | wevnervvmernennnennee | wovrernnenn80,285 | 080,285 | 030,630 | covvireecnid3,801 | oo [ 03,208 | s | 3,208 | i | 80,285 | e | e | 0 | v 117 | 05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 06/25/2014| Pass-Through LOSS.........c.cvuvvveens | veemrrnerinrneneiinnes | vevversssiserssinsinnis | covevinnnnns 147,213 | oo 75,113 | oo | e | v | e | e (V1 SRR SO 147,213 | s .(147,213) | ...(147,213) | ovvvvenee 261 | 05/25/2036| 1FM.....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... |..... 06/30/2014] Book Value AQJUSIMENL..........cccvv. | covvrrenrrrnerierinee | e [ | e | e | s | s | e | s 0 | oo | erereenns (147,213) | ocvoereriee | 147,213 |..... 147,213 | oo 05/25/2036| 1FM.....
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46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 06/25/2014| MBS Paydown 11,342 11,342 ..8,672 ...8,492 (25)] .. 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... [ ..... 06/25/2014| Pass-Through Loss 06/25/2036| 1FM.....
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | ..... 06/30/2014| Book Value Adjustment.. . v 942 | i 942 06/25/2036| 1FM.....
46628V  AK 2 |JPALT 2006-S3 A7 NAS SSUP STP 08/25/2036....... | ..... 06/25/2014| MBS Paydown..........ccceervereneenns | cervrmeenerieeineinns | e TIATE | ... TIAT6 | .......... 121,468 | ........... 139,622 | ovovvevveinnins | ceeen24,855 [ s | 24,855 [ | 0000 303,907 | | 407,569 |...... 407,569 08/25/2036 1FM.....
46628V AK 2 |JPALT 2006-S3 A7 NAS SSUP STP 08/25/2036....... | ..... 06/25/2014| Pass-Through LOSS...........cccverees | cereervneriverirnnenns [ eevvesinerrenenneeinnes | cevviens 2,139,026 | ............ 364,003 [ ..o | e | e [ | e [ | e 274,900 | ...(274,900) | ...(274,900) | ...... 53,504 | 08/25/2036| 1FM.....
46628V AK 2 |JPALT 2006-S3 A7 NAS SSUP STP 08/25/2036....... | ..... 06/30/2014| BOOk Valug AQJUSIMENL..........ccvvv. | ceerererrrnerieriiee [ e [ | e | cesvnesessseesssssnns | sevnesnessnesnns | eonsssinsenennees | sessnesnensneeses | sevnersnessnnensns0 | vevvvneeinseinnens | covneerennn 132,669 | oo, ..(132,669) | ...(132,669) | ....ovvvrrrrnven 08/25/2036 1FM.....
46629H AB  2|JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036.... 06/25/2014| MBS Paydown.... 227,652 | coovernne 227,652 O] e 302 |07/25/2036| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ..... 06/12/2014| MBS Paydown...........cceveervrnees | cevevrrereeneireniene | creveens 1,002,867 | ......... 1,002,867 | .........965,871 | ...........993,392 | oo | e 10,918 [ i [ 10,918 | i | 1,002,867 [ [ e [0 | 26,439 |06/12/2047| 1FM.....
466300 AL 4 |JPMRR 2009-11 2A1 SEQ 6.0 11/26/36..........coccovvrer | veves 06/26/2014| MBS Paydown..........ccoervereneens | cerermrenerinenineinns | e 369,059 | ..ccoonne. 369,059 | .o 379,324 | 111t 376,680 | e | e 2107) [ | 2,107 s | o000 389,059 | i | e | e 0 et 9,053 | 11/26/2036( 1FM.....
46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | ... 06/25/2014] MBS Paydown..........ccovvvveirereine | cevrnriinerinenineniene | covrvineiinns 34,269 | ..o 34,269 | ..o 32,041 | 32,089 [ | 1T | [0 | [ 34,269 [ [ [ s [V I 375 |07/25/2035| 1FM.....
46630) AB  5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49........cccooeiee | e 05/15/2014) MBS Paydown..........cccovevvrrererens | veernervnnnineriieninnne | cerviens 4,808,881 | ......... 4,808,881 | ......... 4,430,384 | ......... 4,692,710 | coovereerienens [ e 174,001 | oo | v 174,001 | oo | e 4,808,881 | ..oovercrireins | cerrrineriineins | i 0. 107,450 | 01/15/2049| 1FM.....
46630 AC 3| JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49.......ccccvvies | vevne 06/15/2014| MBS Paydown 467,499 467,499 | ... 460,974 ...466,721 L AB7,499 | e [ | cvvieennd0 [ 10,571 |01/15/2049| 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 05/25/2014| Pass-Through Loss 256 249 04/25/2037( 1FM.....
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | ..... 06/25/2014| MBS Paydown...........cccoevveevrnees | cevervmnnrererneriens | evrvnrverveneneeee 17 | i 917 | i 892 LA75 04/25/2037| 1FM.....
46630V AC 6 |JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049........... | ..... 04/12/2014| MBS Paydown...........cccoveerernrinees | cerververrnnnereninnns | 010,138,884 | ......10,138,884 | ....... 10,291,500 | ....... 10,179,650 02/12/2049( 1FM.....
46631N DT  3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 06/25/2014| MBS Paydown...........ccovvverevenees | cevermereenenrercnns | evverineeneed 19,877 | i 18,877 | e 13,326 | oo § 08/25/2037| 1FM.....
46631N DT 3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 06/25/2014| Pass-Through LOSS...........ccvveveen | corvmrimninnrneinns | eeveeiieeississsinnens | coneiiinsinnns 2425 | oo, 2,036 | oo 08/25/2037| 1FM.....
46631N DT  3|JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... | ..... 06/30/2014| Book Value Adjustment.. 08/25/2037| 1FM.....
466327 AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 06/27/2014| MBS Paydown... 07/27/2037| 1FM.....
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... | ..... 06/26/2014| MBS Paydown.... 06/26/2036| 1FM.....
46632Y AB  0[JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36............... | eeee 06/26/2014| Pass-Through LOSS........ccveveerens | vervrevmnrmernneinnee | eevvnrvnersesineenenes | oneevnerinns 32,613 | e 158 [ 06/26/2036| 1FM.....
46632Y AB 0 [JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36............... | ..... 06/30/2014| BOOk Valug AQJUSIMENL..........ccvv | covrrrenrirnrireines [ e [ e [ e | cerenessnssssssnseens | eeveesesesnnsns | sossenesnsinnns | soeenesssessonses | aeroesesesssnnsens (0 ORI IO (RYACHK) | R o 32,613 | ...... 32,613 | 06/26/2036| 1FM.....
46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE......... | ..... 06/26/2014| MBS Paydown..........ccveveereneeins | vereerrrenireeeneenns | vovererneens 203,811 | e 203,811 | ...........178,335 | .cccevnenee 159,808 | ..ooouvevrririre [ e LIS T T 135 | e | e 203,811 | o | v | e 0 e 5,926 | 08/26/2037| 1FM.....
46632Y AF 1 [JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037.............. | ... 04/26/2014] Pass-Through LOSS..........cocveven | cerrnerenmeiinsineiiene [ e | ovveseiins 103,180 08/26/2037| 1FM.....
46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | ..... 06/26/2014| MBS Paydown A247 | e 122,417 . . . o . . e | . , 03/26/2037| 1FM.....
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | ..... 06/26/2014| MBS Paydown..........cccveveererneenns | vevvmererieeeseenns | wovevirneens 172,176 | oo 172,176 | ........... 133,544 | ............ 172,176 | oo [ e | e (V[T ISV 172,476 | oo | e | v 0 et 3,207 | 11/26/2036( 1FM.....
46633A AG  0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE..... | ..... 06/26/2014| MBS Paydown..........ccceevvereneenns | cerermeenenineeineinns | eveeeneens 254,372 | oo 254,372 | ............185,056 | ........... 223,016 [ .ovvvererrciinnis | e 4272 | s | v A.272 | o [ e 254,372 | oo | e | v 0 et 9,929 | 06/26/2037| 1FM.....
46633K AN 3 |JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37.........] ..... 06/26/2014| MBS Paydown..........cccvevemreneeis | vereerrierireeineenns | wovererneens 139,920 | coovrveneee 139,920 | ............131,586 | ............ 136,315 | covvrvervrirerns [ v 907 [ e | e 907 [ [ e 139,920 | oo | e | e 0 et 1,218 [01/26/2037| 1FM.....
46633K AY  9[JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... | ..... 06/26/2014| MBS Paydown..........ccouvvervenees | vevvernerverncirerinnes | vererennen 810,749 | i 810,749 05/26/2037| 1FM.....
46633M AL 3 |JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35....... | ..... 06/26/2014| MBS Paydown ..393,845 04/26/2035( 1FM.....
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037......... | ..... 06/27/2014| MBS Paydown.... ....18,439 02/27/2037| 1FM.....
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37....... | ..... 06/27/2014| MBS Paydown...........ccvreerniinees | veeenineriensnserennnes | eovernnis 333,185 | .ooevene 333,185 | cvernee. 309,341 03/27/2037| 1FM.....
46633T AA  2|JPMRR 2009-8 A1 SEQ CSTR 4/20/2036............coc0. | ceee. 06/20/2014| MBS Paydown.........ccvveverererneeis | ververrierireeeneeens | wovererneens 197,289 | c.covvvrneee 197,289 | .cveverne 193,296 04/20/2036| 1FM.....
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.........ccoovves | veves 06/26/2014| MBS Paydown..........cccvevvereneenns | veremeernerineeiseiens | eoveeerneens 311,690 | .ooovneee. 311,690 | .coooneee. 308,183 12/26/2035| 1FM.....
46634D AW  8|JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... | ..... 06/26/2014| MBS Paydown.... 815,991 | .ovvvnee 815,991 ...815,991 04/26/2037( 1FM.....
46634F AU  7|JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036........... | ..... 06/26/2014| MBS Paydown ..1,646,587 ,646,587 1,668,324 07/26/2036| 1FM.....
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46635B  AA  9[JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039..... | ..... 06/26/2014| MBS Paydown...........cccouvrervrnces | ververnerennncirerinne | vrereeren851,560 | o 851,560 0 19,655 |03/26/2039( 1FM.....
46637D AA  3|JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... | ..... 06/26/2014| MBS Paydown ..326,027 06/26/2035| 1FM.....
46637D AC  9|JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE........ | ..... 06/26/2014| MBS Paydown...........cccvvevervenees | ceverrvervenneireninnes | vovereeneen 190,913 | i 750,913 05/26/2047| 1FM.....
472320 AA  8|JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... | ..... 06/25/2014) MBS Paydown..........c.ccoevverrerens | cerneeemeennninennnne | connreeenn 327,602 [ i 327,602 | .oooiie299,996 | .ooooerrin256,745 | oo | e D,707 [ | 9,707 [ | e 327,602 | s | e 06/25/2047| 1FM.....
472321 AA  6|JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035............. | ... 06/26/2014| MBS Paydown..........cccvvvverermrens | ceenrvevnriimsrireninne | cornennnnn265,143 [ L 255,143 | ..o 195,544 | 210,279 | s | e 1748 [ | e 1748 | | veieen285,143 | i | s 10/25/2035| 1FM.....
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......ccovvvnee | vever 06/26/2014| MBS Paydown..........c.covevrererneens | verrvmrvvmnrnernneennee | wvvernnenenn 97,741 | i 97,741 | oo 84473 | 89,828 | i | e T20 [ | e 720 [ | e 9T T4 | | s 01/25/2037| 1FM.....
472321 AJ  7[JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039..........c.. [ .. 06/26/2014| MBS Paydown...........cccovvrernnnees | vererrversnnnereninnes | vorerennnnn817,086 | i 617,086 01/25/2039( 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........cccconvee | vever 06/26/2014| MBS Paydown.... 90 | oo 90 | 01/25/2039( 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........cccconves | veres 06/26/2014| Pass-Through LOSS..........cocveeevene | ceernerunneirmsinennene | e | cvveneiins 119,049 | coiiiieeee25,602 | oo e | e (159) [ e [ e (159) [ o [ 12,352 [ e | e (12,352) 01/25/2039| 1FM.....
472321 AL 2|JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........ccccceues | veves 06/30/2014| Book Value AdJUSIMENL..........cccc. | ceveurrrrrrieriirinns [ e v [ | e | e | e | oo | 0 | | e (12,352) | v | e 01/25/2039| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37......cccovvevee | vever 06/26/2014| MBS Paydown..........c.coveverereeens | weemerennrernernennnee | eovnrrnneneen A9 [ i 1498 [ 311 | [ e [ | cervennseinnnns | eevvernnsnnenens0 | oo | e | e | v 01/25/2037| 1FM.....
472321 AN 8|JMAC 2008-R2 2A4 SEQ CSTR 01/25/37......cccovvvurs [ orns 06/26/2014| Pass-Through LOSS.........cccvvverens | vervennrennnnnerinnes | ververnenernnsenenns | vovervnnnnens 17,255 | 3,588 | oo [, 01/25/2037( 1FM.....
472321 AN 8 |JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.......coccvvvere [ e 06/30/2014| Book Value Adjustment.. 01/25/2037| 1FM.....
47232A  AA 6 [JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036............. |..... 06/20/2014| MBS Paydown » 460,049 | ............ 487,521 | oo 03/20/2036| 1FM.....
47232A  AD 0 [JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036............. | ..... 06/25/2014| MBS PaydowN...........cvervrierniinees | veerenrnersmsnnerennnes | vovernniane 234,380 | ..oooonenn 234,380 | .oovvenee. 224,785 | ........ 232,899 | ..oovvrvrreniiiens [ eeriiieirenn96 | s [ i 96 | e | e 234,380 | [, 06/25/2036( 1FM.....
47232A  AG  3|JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037.......cccc. | ever 06/25/2014| MBS Paydown..........cccveveererneeins | cervmrrrnerieeisennns | eoveeeneens 146,186 | ...ccvvvvee 146,186 | ...ccvoveee. 127,548 | ...coooeee. 146,186 | vvovverveeveins [ e [ erveennrsnninenn | v [ | e 146,186 | i | e 05/25/2037| 1FM.....
47232A AH 1 [JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.......c.cc0. | voves 06/25/2014| Pass-Through LOSS..........ccccvvevere | cevverienmrinernneinnes | eeeneiesiesissennnes | coneiveeiis 81,625 | coovverenen 19,182 [ e | e | e 210 [ | v 210 [ | cevienenenn81,625 | i | 05/25/2037| 1FM.....
47232A  AH 1 [JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.........cco. | evee 06/30/2014| Book Value Adjustment.. ee(81,625) | oo | e 05/25/2037| 1FM.....
47232A AN 8[JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036...........cc0. | veee 06/20/2014| Pass-Through Loss.... .25,291 03/20/2036| 1FM.....
47232A AN 8|JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036...........co. | e 06/30/2014| Book Value Adjustment.. . (25,291) 03/20/2036| 1FM.....
47232D AF  9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2014| MBS Paydown..........cccvevvererneenns | veremrernerieeisenens | eoveeerneens 167,490 | oo 167,490 | covvvenne 167,488 | ...ccooeue. 166,305 | ovvvnervrirerne [ i 403 [ e | e 403 | s | e 167,490 | ovovvecrinnns | e 09/26/2036 1FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2014| Pass-Through LOSS..........ccccvrevere | cevveriemeiinernneinnes | eevneieeiiiesiiesennens | coneiveniinns 54,225 | oo 40,880 [ ..o | e M5 | s (1,132) | oo [ s (1,017) | o | v 54,225 | ..oovvverineins | s 09/26/2036| 6FM.....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/30/2014| Book Value Adjustment 09/26/2036| 6FM.....
47232D AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 05/26/2014| Pass-Through Loss 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 05/31/2014| Book Value Adjustment.. , 01/26/2047| 1FM.....
47232D  AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47......... | ..... 06/26/2014) MBS Paydown..........ccvrvereneriins | correeererinerneriens 31 | e 31 9 .0 0 [ | e [V [T IR K I ST SRRSO ISP LU I 0 |01/26/2047| 1FM.....
47232D AU 6|JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36......... | ..... 06/26/2014| MBS Paydown 09/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 06/26/2014| MBS Paydown 01/26/2036| 1FM.....
47232D BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37......... | ..... 06/26/2014| MBS Paydown 02/26/2037| 1FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 06/26/2014| Pass-Through Loss.... 02/26/2037| 6FM.....
47232D BG  6|JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... | ..... 06/30/2014| Book Value Adjustment.. 02/26/2037| 6FM.....
47232D BH  4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36......... | ..... 06/26/2014| MBS Paydown............ccocrerverens 09/26/2036( 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/26/2014| Pass-Through LOSS...........ocueeeees | cervrermerinerenneeinns | cevveriereneessninnens | e 8,242 | oo, 2,511 | o [ e [ i [CC) 1 RO (SO [(C) ] R ISR 484 | s | e (484)| .......... (484) | oo 16 |09/26/2036( 1FM.....
47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36......... | ..... 06/30/2014| BoOk Valug AQJUSIMENL..........ccvve. | ceererrrrinerieiinee [ e [ | e | eereesisnsssenes A81 [ o | e | e [ e (1 OO IR (484) | covoeernnen | s 484 | .......... 484 | i 09/26/2036 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 06/26/2014| MBS Paydown...........cccovvrerivrinees | vernmrverinnnereninnes | voverenneen 131,816 | i 131,816 | 131,816 | 130,952 | e | e 135 e | e 135 | i [ o 131,816 [ | v [ v 0 07/26/2037( 1FM.....
47232D BT  8|JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37......... | ..... 06/26/2014| Pass-Through Loss 18,627) (18,627) 07/26/2037| 1FM.....
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47232D BT  8|JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37......... | ..... 06/30/2014| Book Value Adjustment.. ...(18,627) 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 04/26/2014| Pass-Through Loss.... . . . . .(17,672)] .. 07/26/2037| 6FM.....
47232D BV 3|JMAC 2009-R5 9A1 SEQ SSNR CSTR 6/26/37......... | ..... 06/26/2014| MBS Paydown . N . . o 06/26/2037| 1FM.....
47232D BZ  4|JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... | ..... 08/26/2013| MBS Paydown..........cccovvvvereeeins | cererrrmninernneinnes [ eennrinernennseeennes | eenenennenonnes ($81) [ o (113) | o | e e [ | o0 [ [ | v | v | v | e, 06/26/2037| 1FM.....
47232D BZ  4|JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... | ..... 06/26/2014| Pass-Through LosS...........ccc........ , , \ , , 06/26/2037| 1FM.....
47232D BZ  4|JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... | ..... 06/30/2014| Book Value Adjustment 06/26/2037| 1FM.....
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47....... | ..... 06/26/2014| MBS Paydown 02/26/2047| 1FM.....
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 06/26/2014| Pass-Through Loss, 02/26/2047| 1FM.....
47232D CF  7|JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47....... | ..... 06/30/2014| Book Value Adjustment 02/26/2047| 1FM.....
47232D CG  5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36....... | ..... 06/21/2014| MBS Paydown.........cc.cocverrernnens , , | ! , 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 06/21/2014| Pass-Through LoSS...........ccccconec. \ 05/21/2036| 1FM.....
47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36....... | ..... 06/30/2014| Book Value Adjustment.. 05/21/2036( 1FM.....
47232D CP  5|JMAC 2009-R5 12A2 SUB SSUP CSTR 12/26/36..... | ..... 06/26/2014| MBS Paydown.... 12/26/2036| 1FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 06/26/2014| Pass-Through Loss 12/26/2036| 1FM.....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... | ..... 06/30/2014| Book Value Adjustment 12/26/2036| 1FM.....
47232D CU  4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.......| ..... 06/26/2014| MBS Paydown...........cccocereveernnns , , ;s , 2 04/26/2047| 1FM.....
47232D CY  6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47....... | ..... 06/26/2014| Pass-Through LosS............ccevvn... 04/26/2047| 1FM.....
47232D CY  6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47....... | ..... 06/30/2014| Book Value Adjustment.. 04/26/2047| 1FM.....
47232D CZ  3|JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37....... | ..... 06/26/2014| MBS Paydown.... 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 05/26/2014| Pass-Through Loss . . 06/26/2037| 1FM.....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... | ..... 05/31/2014| BoOk Valug AQJUSIMENL..........ovvv. | covrrrerrrinerierinee [ e [ e [ e | oeeeessssssessnsines | sevessessessns | somseesnsiens | ooeeesssessnsens | sersessneesesens (V1 [OTORIR IO (43,490) [ ..ovorvereires | e 43490 | ...... 43,490 [ ..o 06/26/2037| 1FM.....
47232D DC  3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37....... | ..... 06/26/2014| MBS Paydown..........ccoveverernneins | cerermeinernseiseinns | e 109,001 | coovvvrne 109,001 | covvvenees 109,001 | covoovveneee 109,001 | ovovververeins | v 234 | e | e 234 | o | e 109,001 | oo | e | e 0 e 2,353 | 08/26/2037| 1FM.....
47232D DF  6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | ..... 06/26/2014| Pass-Through LOSS...........ccverens | cerverrmernerirneenee | eevvvernerineseesenenes | overiveiinns 10,173 | oo 2,879 | o | e [ e LI [T I 13 [ s e | e | e | (U I 238 |08/26/2037| 1FM.....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... | ..... 06/26/2014| MBS Paydown............ccouererevinees | veververneenererinnes | verenn. 1,047,880 | oo 1,047,880 1,041,287 | ..., 1,037,367 | oo | e 098 [ s | e 098 [ i | e 1,047,880 | s [ | e 0 . 31,524 |08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ..... 06/26/2014| Pass-Through LOSS...........cccvevens | ceevnrrmrinerneniiene | v | covivniies 160,059 . | e (14,575) | ... (14,575) | ........ 4,617 | 08/26/2037| 1FM.....
47232D DN  9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ | ..... 06/30/2014| Book Valug AQJUSIMENL..........ccvv. | covvrrerrricrierinee [ e [ [ e | v | s | s | ooesesssesnsens | sevesseeenens (V1 PO IO (14,567) [ ..ocvoreverrenes | e 14,567 | ...... 14,567 [ .vvoricercrine 08/26/2037| 1FM.....
47232D DQ  2|JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/35....... | ..... 06/26/2014) MBS Paydown..........c.cooevverrneirns | cevmrrevmerrnerinnennes | rvnenennn 116,099 | 116,099 | i 116,099 | ..oovveenee 115,863 | oo | v 5,397 | oo | s 5,397 | oo | e 116,099 | oo | e | i 0 et 1,546 |09/26/2035| 1FM.....
47232D DW  9|JMAC 2009-R5 18A2 SUB SSUP CSTR 4/37............ | ..... 06/26/2014| MBS Paydown..........ccovvvvererncene | vevvervvmerverreeernee | overeren 447,572 | i 44T 572 | 392,918 | ..oooucen. 410,646 | .....cocvrerernee. 04/26/2037| 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 04/26/2014| MBS Paydown 6 .5 04/26/2037( 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.......cco0. | . 05/26/2014| Pass-Through Loss.... 04/26/2037( 1FM.....
47232D EA  6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ | ..... 06/30/2014| Book Value Adjustment.. . . 04/26/2037| 1FM.....
47232D ED  0|JMAC 2009-R5 19A3 SUB SSUP CSTR 6/26/37....... | ..... 06/26/2014| MBS Paydown...........cccovvverevnnees | vevernereernnneninns | cvvvrineenen 40,349 | 40,349 | 21,436 | e 39,781 | oo 06/26/2037( 1FM.....
47232D EG  3|JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37....... | ..... 06/26/2014| MBS Paydown..........cccveveereneeis | vereerrirerireneneenns | vovererneens 260,715 | coovvvenee 260,715 | .....ouve. 260,715 | .....ouce. 259,355 | ..o 02/26/2037| 1FM.....
47232D EL  2|JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37....... | ..... 05/26/2014| Pass-Through LOSS........c.eeveevens | cerrmremrinerinneinnee | eeveneinersiesineennnes | coneeinerinns 14,588 | ..coovvvrnnens 3,639 | oo [ e 02/26/2037| 1FM.....
47232D EL  2|JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37....... | ..... 05/31/2014| Book Value Adjustment.. 02/26/2037( 1FM.....
47232D EM  0|JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37....... | ..... 06/26/2014| MBS Paydown.... 05/26/2037| 1FM.....
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47232D ET  5|JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37....... | ..... 06/26/2014| Pass-Through Loss ...34,134 11,512 AB5) [ oo | eevreerrereenn(68) [ o [ e 34,134 | | e (34,134) | ..... (34,134) | ... 05/26/2037| 1FM.....
47232D ET  5|JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37....... | ..... 06/30/2014| Book Value Adjustment.. 34134 | ... 34,134 05/26/2037( 1FM.....
47232D EU  2|JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37....... | ..... 06/26/2014| MBS Paydown .105,314 ...101,153 V267 | e | e 105,314 | i [ | e 0 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 06/26/2014| Pass-Through LOSS..........cecveevens | cevvnreermriinernneinnee | eeveneissiiesinnsiieees | coneenneiinns 34,300 | oo 24,638 [ ..o [ e | e (4] s I (145)] IS I 34,300 | .oovrverrreins | e (34,300) | ..... (34,300) 08/26/2037| 1FM.....
47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | ..... 06/30/2014| Book Value AdJUSIMENL..........ccc.. | covvurrinrriirirerines [ e [ [ e | v | e | e | e | s, (U [POPPROOOR IO (34,300) [ ..ovvvverrires | e 34,300 | ...... 34,300 | .o 08/26/2037| 1FM.....
47232D EZ  1|JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36..... | ..... 06/26/2014| MBS Paydown..........cccvevvererneeens | vervmrrrnenieeinenens | eoveeerneens 749,465 | ........... 749,465 | .......... 749,465 | ............ 748,905 | ..o | v (110) | ovverrererrnnens | eeremeernenne(110) [ s | e T49,465 | ....oocvvine [ v [ s 0 e 6,314 | 11/26/2036| 1FM.....
47232D FE  7|JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36..... | ..... 06/26/2014| Pass-Through Loss ...343,990 ...(343,990) | ...(343,990) | ........ 2,666 | 11/26/2036( 1FM.....
47232D FE  7|JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36..... | ..... 06/30/2014| Book Value AQJUSIMENL...........ccoe. | cevverenrrrerierinee [ eervrrinsineniieneneens [ [ e | ceveesnssssssnssnes | s | s | coesensessnnss | sevnersnessnenens0 | ooevneennennnns | oo ..(343,990) 343,990 |..... 343,990 | 11/26/2036| 1FM.....
47232D FG  2|JMAC 2009-R5 24A2 SUB SSUP CSTR 12/26/36..... | ..... 06/26/2014| MBS Paydown..........c.coovvverrerens | cermrevrmninennnnnnes | conerenennn 115,542 | 115,542 | 115,542 | i 115,358 | i [ 3T [ | i3 [ | e 115,542 | oo | e | i 0 e 2,582 | 12/26/2036( 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 05/26/2014| Pass-Through LoSS............cc........ 244 (VZ15)] - (PZ15) | I 3 | 06/26/2037| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 05/31/2014| BoOk Valug AQJUSIMENL..........ccvvv. | covvrrrnrirerieeinee [ ervnrinerierincienes [ e | rneeesissnesesins | coessnsesessssssnssies | sessesenesssnsenns | eennesnnsensessonss | soessseesnssnnnnss | serevnesnnnnnens0 [ oovvinneinssnnes | cevereneesnnnens (273 ) IR I 244 | ... 244 | . 06/26/2037| 1FM.....
47232D FM  9|JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | ..... 06/26/2014| MBS Paydown.... 06/26/2037( 1FM.....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE......ccovvvers | ceree 06/26/2014| MBS Paydown 11/26/2037| 1FM.....
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ |..... 06/26/2014| MBS Paydown.... 02/26/2037| 1FM.....
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.......... | ..... 06/26/2014| Pass-Through LOSS..........cocvvrens | vernnrverinnnereninne | ververserennnnnnnnns | coverneennns 1081 | 13,390 | v [ e | v | vevsnnsnennnies | vvversninnnenns0 | v [ [ | e | o (V1 IO 511 | 02/26/2037| 1FM.....
47232V AF  9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... | ..... 06/26/2014) MBS Paydown..........c.covvvverrneene | veernermnerinerneennne | covvenneennn 70,034 [ 70,034 | 089,968 | ovvivrir89,700 | oo [ o2 | |22 | e | e 70,034 | oo [ v [ e 0 et 2,179 | 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.......... | ..... 06/26/2014| Pass-Through LOSS..........ccoveerees | veverineveernenenienns | vevvvenererinnnerenns | evvervnnenenn 28042 | 10,483 | v [ | evveinnnnend(32) | o | vvvveineinend(32) | o | e 13,426 [ .o | s (13,426) | ..... (13,426) | ........... 691 | 02/26/2037| 1FM.....
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.. 06/30/2014| Book Value Adjustment.. (13,426) | oo | e 13,426 | ...... 13,426 | ..coovveerinne 02/26/2037| 1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37.. 06/26/2014| MBS Paydown.... 112,981 07/26/2037| 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.. 06/26/2014| Pass-Through LOSS...........cccvveve | cevvervennrnerreninnee | eevervenernenreninenns | cvvvrnereeen 2447 | 020,246 | s | e [ erverieeena(89) | o | vviveriieeena(89) | o | e 6,569 07/26/2037| 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 06/30/2014| BOOk Valug AQJUSIMENL..........covvv. | covrerenrrinerierinee [ e [ e e | oesenessssesssssnssnes | seressessessons | somsenesnsiees | ooesesssessnsens | sevsesssneesnsens (V1 07/26/2037| 1FM.....
47232V AR 3|JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... | ..... 06/26/2014) MBS Paydown..........c.ovvvnrinmierns | ceemrinmiinnineiiens | evrisein 94,778 | v 94,778 | oo 89,967 | .coovvrnnen. 89,091 | .o | e 409 [ i | e 409 | . 09/26/2036 1FM.....
47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.......... | ..... 06/26/2014| Pass-Through LOSS...........ccveerens | cerveermernerinnenee | eevvvernerineseneenenes | overinerinns 31,635 | oo 18,492 | ..o | e | s (G107 RO IS (402) | ..vevvvrrinnes 09/26/2036| 6FM.....
47232V AV 4|JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.. ... | 06/30/2014| Book Value Adjustment.. 09/26/2036| 6FM.....
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35. .| 06/26/2014| MBS Paydown , ) 09/26/2035| 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 06/26/2014| Pass-Through LOSS...........ueveerers | ververvmernenineinnee | cevvnennernesinsenenes | overieinnn 21,235 | oo 16,585 | .oovevvrerenerrenies | veverneensnineis | cevneeieeens (K1) S IR (K15)) R \ ) 09/26/2035| 1FM.....
47232V BA  9|JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35....... | ..... 06/30/2014| BOOk Valug AQJUSMENL..........ccvv. | covrrreerinriierines [ e [ e e | cereessnsesessonsiens | seveessesesnessons | soesenessneinens | coresesssessensis | aerseesssesesinsens (0 OO IO (18,788) [ ..o | o 18,788 | ...... 18,788 [ .o 09/26/2035| 1FM.....
47232V BB 7 |JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.......... | ..... 06/26/2014| MBS Paydown..........cccveveereneeis | veremrrienireneneenns | wovererneens 323,408 | ............ 323,408 | ............ 278,480 | ............ 284,466 | ...c.oovevcrinnn | e 6,609 | .o | s 6,609 | .o | e 323,408 | ..o [ e [ s [V I 791 |09/26/2035| 1FM.....
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... | ..... 09/26/2013| MBS Paydown (6,840) | ... ...(6,840) | .. .(2,145) 09/26/2035| 1FM.....
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... | ..... 06/26/2014| Pass-Through Loss.... 51,788 .9,191 09/26/2035| 1FM.....
47232V BF  8|JMAC 2009-R4 6A5 MEZ SSUP FLT 09/26/35.......... | ..... 06/30/2014| Book Value Adjustment.. . 09/26/2035| 1FM.....
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36......... | ..... 06/26/2014) MBS Paydown..........c.ovvverirererns | ceemernniineineiinns | oo 72,896 | ..ooooonnen. 72,896 | oo 72,896 11/26/2036| 1FM.....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... | ..... 06/26/2014| Pass-Through LOSS............cueeees | cervnrrnerinereneeinns | eevverierineesssinnens | ceverinsnnens 1,056 | .oovverrierinns 509 11/26/2036| 1FM.....
47232V BX  9|JMAC 2009-R4 9A5 SUB SSUP CSTR 11/26/37....... | ..... 06/26/2014| MBS Paydown..........cccvevvereneenns | veremeernerieeiseiens | eoveeerneens 579,644 | ........... 579,644 | .......... 500,804 11/26/2037| 1FM.....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 06/26/2014| Pass-Through LOSS..........ccvvvrees | verermninrinninnninnns | vevevessinerinsnnenns | coveennenenns 81,402 | oo 25,062 11/26/2037| 1FM.....
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47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | ..... 06/30/2014| Book Value Adjustment.. ....(81,402) 11/26/2037| 1FM.....
47232V CA  8|JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36........ | ..... 06/26/2014| MBS Paydown.... 07/26/2036( 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 06/26/2014| Pass-Through Loss, 07/26/2036| 1FM.....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36........ | ..... 06/30/2014| BOOk Valug AQJUSMENL..........ccovv | coerrrenrineiierines [ e [ e | e | cereessnsessessnsiens | seveessesesnesons | soesesnessnsenens | coresesssessonsens | aersoesssesesnnsens 0 07/26/2036| 1FM.....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37........ | ..... 06/26/2014| MBS Paydown............cocverrernnens 04/26/2037| 1FM.....
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... |..... 06/26/2014| MBS Paydown...........cccovvvervrnees | ververrereennereriene | verereerenni239,385 | 1i0i000239,385 | ...ir0239,002 | .oiireii238,608 | oo | v 144 | i | e 144 | i [ e 239,385 11/26/2035| 1FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 06/26/2014| Pass-Through LOSS..........ccouvvrees | vervrnnrnniinennerinns | eevvvernenerinnsenenns | vvvennnrnene 39,435 | 1iiii0036,308 | oo [ | evveinneenen(210) | o | vervvrieeerenn(210) | coeivveivins | e 3,585 11/26/2035| 1FM.....
47232V CP  5[JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ | ..... 06/30/2014| Book Value AdJUSIMENL...........cccce. | ceverrvnerirerineines [ ervrerierirerineenees [ e (3,585) 11/26/2035| 1FM.....
47232V CQ  3|JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36....... | ..... 06/26/2014| MBS Paydown..........cccvevvereneenns | cerermreneninesineinns | e 298,096 | ...cccvvnee 298,096 | ............ 294,095 | ............ 295,149 [ .o | e TAT0 [ e | s TA70 [ s | e 298,096 05/26/2036| 1FM.....
47232V CU  4|JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | ..... 06/26/2014| Pass-Through LOSS............ccumeees | verenrrnernerenninns | eevveriverinsinsninnnns | i 9,211 | v 5,822 | oo | e [ s (110) | v | e (L) [N IO 05/26/2036| 1FM.....
47232V CV 2 [JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36....... |..... 06/26/2014| MBS Paydown..........cccouvrernrnces | vevvernernernererinne | wererenreni397,080 | o 357,030 11/26/2036| 2FM.....
47232V DB 5[JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36........ | ..... 06/26/2014| Pass-Through Loss ....55,679 11/26/2036| 1FM.....
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... |..... 06/26/2014| MBS Paydown.... 427,113 09/26/2035| 1FM.....
47232V DE  9|JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 06/26/2014| Pass-Through Loss 09/26/2035| 1FM.....
47232V DE  9|JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ | ..... 06/30/2014| Book Value AQIUSIMENL..........ccovw. | cerrnrrrernrineirerinne | vererrseeernsiissnnins | veevernsiensssssennnnns 09/26/2035( 1FM.....
47232V DF  6|JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36....... | ..... 06/26/2014) MBS Paydown..........ccovvvmerirereine | veenermmrinseineniens | cvveisennn 99,398 | ..oocvrrnene 99,398 04/26/2036| 1FM.....
47232V DM 1 [JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 04/26/2014| Pass-Through LOSS...........cecvvevere | cevreniermriinernneinnes | e | coneieeiinns 39,792 04/26/2036| 1FM.....
47232V DM 1 [JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 04/30/2014| Book Value Adjustment.. 04/26/2036| 1FM.....
47232V DM 1 [JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/26/2014| MBS Paydown... 04/26/2036| 1FM.....
47232V DN 9[JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36....... | ..... 06/26/2014| MBS Paydown.... 02/26/2036| 1FM.....
47232V DQ 2 |JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36........ | ..... 02/26/2014| Pass-Through LOSS...........cccoevene.. 02/26/2036| 1FM.....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | ..... 06/26/2014| MBS Paydown............cc.coceervevnns 04/26/2036| 2FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/26/2014| Pass-Through LosS............cc........ 04/26/2036| 1FM.....
47232V DV 1[JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........ | ..... 06/30/2014| Book Value Adjustment.. 04/26/2036| 1FM.....
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36....... | ..... 06/26/2014| MBS Paydown 07/26/2036| 1FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 06/26/2014| Pass-Through LosS............cc........ 07/26/2036| 5FM.....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ | ..... 06/30/2014| Book Value Adjustment 07/26/2036| 5FM.....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... |..... 06/26/2014| MBS Paydown...........cc.cocrvveerenne 03/26/2036| 1FM.....
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36........ | ..... 06/26/2014| Pass-Through Loss 03/26/2036 1FM.....
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37....... | ..... 06/26/2014| MBS Paydown.... 03/26/2037( 1FM.....
47232V EH 1 [JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ | ..... 06/26/2014| Pass-Through Loss, 03/26/2037| 1FM.....
47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ | ..... 06/26/2014| MBS Paydown............ccocrerverens 04/26/2037( 1FM.....
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37........ | ..... 06/26/2014| Pass-Through LoSS...........ccc........ 04/26/2037| 1FM.....
47232V ER  9|JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36........ | ..... 06/26/2014| MBS Paydown..........c.couevvererneens | vevmerevmernerneennee | overerernn 249,620 | 0. 249,620 | .o 249,412 | 249,281 | i [ [ | o0 [ | v 249,620 01/26/2036| 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.. .| 06/26/2014| Pass-Through LOSS..........ccccrvvvees | veverrernerennnnnns | eeverennseviinnienins | cvvvrnnnnnnee8,458 | 4,185 | e [ [ eiveinnnn(128) | v | vevvrieeren(128) | v | e 3,174 01/26/2036( 1FM.....
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.. .| 06/30/2014| Book Value Adjustment.. .(3,174) 01/26/2036| 1FM.....
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47232V EW 8 |JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36............ | ..... 06/26/2014| MBS Paydown...........cc.coceererernne 02/26/2036 1FM.....
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36. 06/26/2014| Pass-Through Loss 02/26/2036| 1FM.....
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36. .| 06/26/2014| MBS Paydown.... 01/26/2036| 1FM.....
47232V FE 7 [JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.... 06/26/2014| Pass-Through Loss | . 01/26/2036( 1FM.....
47232V FG 2 |JMAC 2009-R4 26A2 SUB SSUP 5.75 1/26/36.......... | ..... 06/26/2014| MBS Paydown..........ccveveerenieis | vevverrirerirerineeens | wovevereeens 138,684 | .....oo.uc. 138,684 | ............ 138,684 | ............ 137,893 01/26/2036| 1FM.....
47232V FJ  6|JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36.......... | ..... 06/26/2014| Pass-Through LOSS........cveveerens | servmremererineinnee | eevenseneriesineenenes | oneeiierinns 10,735 | ovveverin 10,706 | ..vvrverererieeinnes 01/26/2036| 1FM.....
47232V FL  1[JMAC 2009-R4 27A2 SUB SSUP CSTR 06/36......... | ..... 06/26/2014| MBS PaydowN...........cvvreerniinees | veermrrneriemsnninennnes | eoverinnia 969,981 | ...ocvove. 969,981 | ....covves 483,919 | .o 935,035 06/26/2036( 1FM.....
47232V FN 7 [JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 04/26/2014| Pass-Through LOSS...........veveerens | verveernernenneinnee | eevvsenseriesensenenes | covevineiins 13,388 | oo 3,667 | oo 06/26/2036| 1FM.....
47232V FN 7 [JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 05/31/2014| Book Valug AQJUSMENL..........ccvv. | cevvrrierineiierines [ eernriineiinsiiesineins [ s | e | coresessssessessensins 06/26/2036| 1FM.....
47232V FN 7 [JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.......... | ..... 06/26/2014| MBS Paydown..........ccveveereneeins | cevemrrierirerinennns | v LI [P 5 1 .3 06/26/2036| 1FM.....
47232V FP 2 [JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36........ |..... 06/26/2014| MBS Paydown..........ccouvvernrnces | vevvernervenneirerinnes | verereenee 017,670 | i 617,670 | ...........400,170 | ............ 515,161 11/26/2036| 1FM.....
47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47... 06/26/2014| MBS Paydown.... 177,537 177,537 01/26/2047| 1FM.....
47232V FW 7 |JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37. .| 06/26/2014| MBS Paydown 164,537 .156,076 07/26/2037| 1FM.....
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37 06/26/2014| Pass-Through Loss ...24,004 07/26/2037| 1FM.....
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.......... | .o 06/30/2014| Book Value AQIUSIMENL..........covv. | ceerrernernrinvireiinnes | verenrseereninsiinienis | vevverssiesssissnnis | e | o 07/26/2037( 1FM.....
47232V GD  8|JMAC 2009-R4 31A3 SUB SSUP 5.75 2/26/36.......... | ..... 06/26/2014) MBS Paydown..........ccovvvererereine | weernerrsernseineninne | covvevsennns 70,397 | o 70,397 | oo 70,397 | covvvvrens 70,397 02/26/2036| 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 06/26/2014| Pass-Through LOSS..........cecvvever | cerrenienmriinernneinnes | eeeneiesiiiesiesennens | coneieniinns 19,593 | oo 15,183 | s | e | s (R ) N I (R ) [N IS 10,023 [ .o | e (10,023) | ..... (10,023) | ...ovveee 576 |02/26/2036| 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 06/30/2014| Book Value AQJUSIMENL..........cccoe. | covvurrenrrierieninee [ e [ [ e | e | e | e | e | s (U [OOSR (10,023) [ ..o | o 10,023 | ...... 10,023 | ..o 02/26/2036| 1FM.....
47232V GH  9|JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36......... | ..... 06/26/2014| MBS Paydown..........cccvevvereneenns | vervmeernerineeirneenns | eoveeeneens 165,073 | covvvrne 165,073 | covvrvrnes 164,539 | ..oovrennee 163,367 165,073 03/26/2036 1FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 06/26/2014| Pass-Through LOSS...........cccverees | ceevnrvrnrinirnerinene | cevnnvenninenrenienens | coveivenienn 201,919 | oo 43,609 [ ..o 03/26/2036| 6FM.....
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.......... | ..... 06/30/2014| Book Value Adjustment.. 03/26/2036| 6FM.....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... .106/26/2014| MBS Paydown 123,542 117,678 03/26/2037( 1FM.....
47233C  AA 1| JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46.........| ..... 06/26/2014| MBS Paydown.... ..15,398 ..14,815 08/26/2046| 1FM.....
47233D AA  9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36....... | ..... 06/26/2014| MBS Paydown............c.coceereernn 09/26/2036 1FM.....
47770# AC  9|JOBSON MEDICAL T/L L+900 12/31/2014.........cococn. | cooe. 06/30/2014| Paydown..........cccuvveervnerirererennns 12/31/2014{5...........
48124W  AA  7[JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51... | ..... 06/18/2014| MBS Paydown...........cccocereveerenne 03/18/2051| 1FE......
48248C AA  2|KKR2007-1A A CLO FLT 05/15/2021.......ccoevvrrerecn R.. [ 05/15/2014| MBS Paydown...........c.cocoovvrienns 05/15/2021| 1FE......
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29.........covvveverrerrne | veves 04/25/2014| MBS Paydown..........c..coeverrerneens 07/25/2029| 1AM.....
493268 BY 1 |KSLT 2004-A 2A2 ABS FLT 10/28/2041........ccoovvrvees | veves 04/27/2014| MBS Paydown..........c..ocvereeerneens 10/28/2041{ 1FE......
49926A AA 3 |KNOWLEDGE LEARN 7.75 02/01/15.....cccvvvvervvrers [ s 0471712014 Call......oovvrrerierreeseinns 02/01/2015| 5FE......
515074 AA 0| LANDMARK LEASING 6.20 10/01/2022... 04/01/2014| Sinking Fund Redemption.. 10/01/2022
52518R BE  5|LSSC 2002-GE1 A SEQ CSTR 7/26/24. .| 06/26/2014| MBS Paydown.... ,751 . | 07/26/2024
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035.. 06/25/2014| MBS Paydown.... 247,222 11/25/2035| 1FM.....
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035..........c.ccouvnse | cever 06/25/2014| MBS Paydown..........c.covevrererneens | cevmerermrrnernneennee | cvnerrnerrnn58,854 | i 58,854 12/25/2035| 1FM.....
52520M CE 1 [LMT 2005-2 3A7 SEQ 5.50 12/25/2035............cccceree | veves 06/25/2014| Pass-Through LOSS..........ccvvvrees | verermrenninnineiinnns | vevevessinerisnssenns | coveennenenns 11,491 12/25/2035| 1FM.....
525221 AS  6|LXS 2005-3 3A2B SEQ SSNR STP 09/25/2035......... | ..... 06/25/2014] MBS Paydown..........cccveveererneenns | ververrnnerieeesennns | eoveeerneens 628,840 | ............ 628,840 | ............ 557,310 | coovneene 609,726 09/25/2035| 1FM.....
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525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 06/25/2014| MBS Paydown..........cccvevvereneenns | veremeernerieeineiens | eoveeeneens 119,339 | oo 119,339 | 87,525 [ 091,036 | oo | e 1,423 [ | e 1423 [ [ e 119,339 12/25/2035| 1FM.....
52523M  AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036... 06/25/2014| MBS Paydown 10/25/2036| 1FM.....
52523M AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/203 .| 06/25/2014| Pass-Through Loss.... 10/25/2036( 1FM.....
52523M AD  2|LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036... 06/30/2014| Book Value Adjustment.. 10/25/2036| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........cccvvvevrns [ venee 06/25/2014) MBS Paydown..........ccovrvverrereine | cevnriirerinnninenirene | cvvvineiins 18,376 | oo 18,376 | oo 11,944 | .o 21,184 | oo [ s 36 | o | s 36 | oo | e 18,376 [ s [ [ s [V I 320 |01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037........occovvenees [ o 06/25/2014| Pass-Through LOSS........ccvcveerens | verreevmrrnennneinnee | eevenrvserseseneenenes | coneesnerinns 30,024 | oo 19,516 [ oo | vevereniseinenis | v |2 [T I 12 [ | 30,024 | i | e (30,024) | ..... (30,024) | ...ouvnne 566 |01/25/2037| 1FM.....
525241 AL 9|LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cocvvrveer | vevee 06/30/2014| Book Value AQIUSIMENL..........ccovv. | vervrrrernrrieirerinnes | vererrseiernsissinnins | e | e | e | e | e | e | e (01 ORI (NS (30,024 [ ..o | v 30,024 | ... 30,024 | ..coovririnne 01/25/2037( 1FM.....
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037........cccovvrrmree [ e 06/25/2014] MBS Paydown..........cccovrverirereine | wevrnerinennerineniene | cvvrinerend 65,613 | .ovvvrrenne 47,988 | oo 12,497 | oo 23,821 | oo [ | e | s (V1 . 59,738 . 5875 | ...... 5,875 | oo 05/25/2037
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037.......coccovvvevmres [ e 06/25/2014| Pass-Through LOSS..........cecveevens | cevrnrrermrimernneinnee | eevvneiserinesissenenes | coneeneiins 42,211 | 12,885 [ v | eerierineennninns [ e | e | e 0 [ o | e 42,211 [ | e (42,211)| ..... (42,211) [ cooveverei 05/25/2037
525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037........cccocvvmrrs [ v 06/30/2014| Book Value AdJUSIMENL..........ccc.. | ceveervmrrverireriinns | ceverrrerirerierenines | v 11,750 | oo 5,717 | v 114,188 [ oo v | e [ e (V1 PO IO (36,336) [ ..ovvvrerrires | e 36,336 | ...... 36,336 | ..o 05/25/2037
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.......... | ..... 06/25/2014] MBS Paydown..........ccovvvnrrerereins | veenerrnmeinnineeinene | conveeseennd 69,697 | ..oovvreenne 69,697 | .oovocrennn 61,481 | oo 62,084 | ...covoeieiinns | e £ J RIS R K4 T IR B 69,697 | ..oeveeriierns [ e [ e 0 et 1,618 |07/25/2047
53079E  AS  3|LIBERTY MUTUAL 7.30 06/15/14.......cccovrvrverivrnirs | v 06/15/2014| MALUIIEY........cvvorvrerenrerinrciiernnes | cerverneisnscrennnes | e 9,415,000 | .........9,415,000 | .........9,489,735 | .........9,347,753 | ..ceoovivvivrcres | 149,034 | oo | 000 149,034 | oo | 0000 9,415,000 [ oo | oo [ vvverennnn0 | s 06/15/2014
535555 ZZ  2|LINKS GLOBAL HOLDINGS LLC 13.50 7/23/1 .| 06/30/2014| PaydOWN.........ovvemereenrrireeiererneens | vevveernerineeirseeans | voverennnnn 201,844 | 100000.201,844 | 201,159 | 201,152 | s | v 755 [ | e 785 [ | 201,844 | | v | 0 | e 07/23/2018
542514 EV  2|LBMLT 2004-1 M2 MEZ FLT 02/25/2034. 06/25/2014) MBS Paydown..........c.cooevnerrerens | ceenervvmnirnennennnee | conennenn 391,433 | 11000.391,433 | 383,018 | 1o 381,031 | oo [ o702 | s | e 702 | e | 391,433 | s [ e [0 | 02/25/2034
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34..........coccvvres | corne 06/25/2014| MBS Paydown...........cccovvvernninees | vevnrnnrnninnnerienes | ervvrernnnee 18,599 | i 78,599 | ciiviiecn 78,402 | it 78,337 [ v | e | v | o2 | evvrnensninnns | vecrenrneneen 78,599 i | evvrvereninnns | veverineinnnns0 | v 02/25/2034
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033..........cocoomvrrmrrs [ e 06/25/2014) MBS Paydown..........c.covvvrverrneene | vevmerermernernennnee | covvenneenn 44,399 [ 44,399 | 41,430 | 032,659 | v [ o824 | s | 824 | | 4,399 | | [0 | 09/25/2033
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018..........cocoevrves [ e 06/25/2014) MBS Paydown..........c.coovvververerns | cemrrmmeirenrinnnnnee | conreirenernn 64,365 [ 04,365 | coviiienn82,153 | ciiiii0083,328 | oo [ e 548 | s | e B8 | i | 4,365 | s | [0 | 06/25/2018| 1FM.....
55265K YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033.........cccccevures [ o 06/25/2014| MBS Paydown..........cccoeevrerereeens | ververrvmrrnerrenennee | wovnrrenerenn 18,937 | i 18,937 | 019,238 | i 18,734 | s [ e (9) [ s | () [ e | e 18,937 | | e |0 [ s 07/25/2033| 1FM.....
55274Q AK 1|MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36........ | ..... 06/25/2014) MBS Paydown..........c.couevverrererns | ceenerevmeiinerinennnee | conerenennn 375,459 | 11001.375,459 | 11.000339,790 | 1oiirni324,193 | oo [ e 1843 | s | e 1,043 | i | 875,459 | s [ e [0 [ 06/25/2036 1FM.....
564760 BH 8| MTTC 2003-1 A1 SEQ CSTR 11/25/2033.........cccceves | vonee 06/25/2014| MBS Paydown..........c.cvvvververiins | covrererrvinirneriens 11/25/2033| 1FM.....
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36 05/25/2014| Pass-Through Loss 11/25/2036( 1FM.....
576431  AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/3 .| 06/25/2014| MBS Paydown 11/25/2036| 1FM.....
576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033........cccovvrrerrmrns | s 05/25/2014| MBS Paydown.... 98,394 | ... ..98,394 . . . . . e | e 11/25/2033| 1FM.....
576434 J7 0| MALT 2005-2 4A3 SEQ FLT 03/25/2035.........oocemvres [ vonee 06/25/2014| MBS Paydown..........cccvevvereneenns | cerermeineriseineinns | eveeeeeens 467,400 | ............ 467,400 395,048 | ..o | s 33,164 | oo | e 33,164 | oo | s 487,400 | ..o | e | e 0 et 1,083 |03/25/2035| 1FM.....
576434 W5 9| MALT 2005-6 3A1 SEQ SSNR 5.5 11/25/2020.......... |..... 06/25/2014| MBS Paydown..........ccveveereneeis | cerverviverirerinneens | wovereneens 198,624 | ...ccooouce. 198,624 194,373 | oo | v 328 | i | e 328 | [ e 198,624 | ...oovvevviven | e | e (U I 4,555 | 11/25/2020| 1FM.....
57643M KF 0 [MASTR 2005-1 2A4 SEQ 5.5 05/25/35..........cccrvevres | vever 04/25/2014| MBS Paydown..........cccveveererneeins | vervmernerieeeneeens | wvererneens 127,927 | oo 127,927 126,034 | oo | v 3,324 | s | s 3,324 | | s 127,927 | oo | e | v 0 et 2,340 | 05/25/2035( 1FM.....
57643M LZ  5|MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36........... | ... 06/25/2014| MBS Paydown..........cccovevvereneenns | cervrmrinerieeineinns | e 469,392 | ...cooonc 469,392 426,547 | oo | (305,614) | vvovvvrrirrcirs | s (305,614) | cvvovvrcrreres | e 469,392 | ..o | e | e 0 . 10,053 |05/25/2036| 1FM.....
57645T AA 5| MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037....... | ..... 06/25/2014) MBS Paydown..........ccovuveereerens | cevrverirmrinenrenirnne | covviens 1,985,382 | ......... 1,985,382 1,765,166 [ ....ccovvevrrrens | e 100,888 | ..o | v 100,888 | ..ooocverrerins | i 1,985,382 [ ...vouvvererins [ v | v 0 et 3,764 |09/25/2037| 1FM.....
589929 RJ 9| GNABS 1998-GN2 M1 7.155 07/27.......ovvevvrrrrrenin | e 06/25/2014| MBS Paydown..........c.covevverreeens | cevmervmmninerneennee | eovenrnneeeen2y 175 i 2175 | 2175 | 2,158 | s [ v 32 s | e 82 e | e 2,175 | e | e | v 0 | e 63 | 07/25/2027| 1FM.....
589929 RK  6|MLMI 1998-GN2 M2 MEZ 7.50 7/25/2027..........ccccovvv. | vevee 06/25/2014| MBS Paydown...........ccovereveeins 07/25/2027| 1FM.....
589929 TP 3| MLMI 1999-H1 A5 NAS STP 5/20/2028. 06/20/2014| MBS Paydown.... 05/20/2028| 1FM.....
590200 W4 3 |MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35.. .106/25/2014| MBS Paydown 12/25/2035| 1FM.....
59020U ZZ 1 |MLCC 2005-2 1A SEQ FLT 10/25/2035. 06/25/2014| MBS Paydown.... 10/25/2035| 1FM.....
59022V AC  5|MLMI2006-OPT1 A2B SEQ SSNR FLT 08/25/37...... | ..... 06/25/2014| MBS Paydown...........cc.coceererernns 08/25/2037| 1FM.....
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36.........ccovrvrrrermrrnverenes [ eres 06/25/2014| MBS Paydown...........cc.overerveins 10/25/2036| 1FM.....
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36........c.cvvvrmerermrerneernnns | vever 06/30/2014| Book Value Adjustment................ 10/25/2036| 1FM.....
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59023P AB  9|MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36. 06/25/2014| MBS Paydown..........cccovvvervrnier | vevermrinneenrenienes | crverneeren 50,362 | i, 50,362 10/25/2036
595481 AA 0| MDST 2005-1 A SEQ 5.745 01/15/40. 06/15/2014| MBS Paydown.... ..32,975 01/15/2040
59549N  AA 1 [MID-STATE TR6 A1 SEQ ABS 7.34 7/1/3! .| 04/01/2014| MBS Paydown 119,127 07/01/2035)
59549P AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030 04/01/2014| MBS Paydown.... 04/01/2030
59549W AA 1| MDST 11 A1 4.864 07/15/2038.........c.crvvererernrrerirines 06/15/2014| MBS Paydown.........cc.cocvererernens 07/15/2038
59560W AA  5|MDST 2010-1 A SEQ 3.50 12/15/2045 06/15/2014| MBS Paydown...........cccocereveernnns 12/15/2045
604668 AA  1|MRMX 2011-1A A ABS 6.25 10/20/2021 04/20/2014| MBS Paydown...........ccrvreernrinees | ceervrrnersnsneeenines 1,346,354 | ......... 1,346,354 10/20/2021
60687V AE 5| MLCFC 2006-3 A4 SEQ 5.414 7/12/46 06/12/2014| MBS Paydown..........ccoveveereneens | vevvverrvmernernncennee | covvernenern 7,260 | i 47,260 07/12/2046
61744C ZC 3 |MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36. 06/25/2014| MBS Paydown...........ccvveerniirees | veeerinererinnirennnes | eererneinee 247,436 | ..coone 247,436 03/25/2036
61746W UV 0| MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17 06/25/2014| MBS Paydown..........ccovevrereneens | cevvmrrnerrerinninns | vevvvrinerceennn288 [ o 288 07/25/2017
61746W UZ 1| MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17 06/25/2014| MBS Paydown..........cccouevnererneens | vernrrvrmernernseinnee | veverneensenneennn92 [ e, 92 94 04/25/2017
61749L AP 6|MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036 06/25/2014| MBS Paydown.... 06/25/2036
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36. .| 06/25/2014| MBS Paydown 06/25/2036
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 06/25/2014| MBS Paydown.... 10/25/2046
61751M AU 8| MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047 06/25/2014| MBS Paydown...........ccrvvrerivnnees | verenverinnnereninnes | vorerennnnn.849,610 | o 649,610 | ..ooevvee. 591,754 07/25/2047
61751Q  AB  1|MSHEL 2007-1 A2 SEQ FLT 12/25/2036. 06/25/2014| MBS Paydown..........cccvvvernenees | cerververvenneirerinnns | vorerennen 107,562 | o 107,562 | ..ocovernnnd 61,646 12/25/2036
617526 AD 0| MSAC 2007-HE1 A2B SEQ FLT 11/25/2036 06/25/2014| MBS Paydown..........c.ooevrerenrens | corermrinerineiseinns | e 105,191 | coovrvnne 105,191 | v 65,744 11/25/2036| 1FM.....
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037 06/25/2014| MBS Paydown..........ccccvrvrerveriins | correeereeisirnerinens 1,559,291 | ......... 1,559,291 | ......... 1,416,884 06/25/2037| 1FM.....
61758M AA  5|MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE 06/26/2014) MBS Paydown..........c.cvvemerrerenns | corneersernneineniens 1,027,726 | ......... 1,027,726 | ......... 1,067,288 | .........1,056,683 | ....coorrerrnenn | v (33,586) 04/26/2036| 1FM.....
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37 06/26/2014| MBS Paydown..........cccveveerenieins | vervmrriverireninnenns | e 587,219 | .o 587,219 | oo, 587,219 | ..o 588,318 | oo [ e (3,140) 10/26/2037| 1FM.....
61758V AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37.... 06/26/2014| Pass-Through Loss 48,531 0 10/26/2037| 1FM.....
61758V  AQ 0|MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37. .106/30/2014| Book Value Adjustment.. .| 10/26/2037| 1FM.....
61759X AA  0|MSRR 2010-R8 1A SEQ SSNR 01/26/2037 06/26/2014| MBS Paydown 446,193 446,193 01/26/2037| 1FM.....
61759X AC  6|MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... 06/26/2014| Pass-Through LOSS..........ccocueevens | cerneeinmieinsineinene [ e | ovvinniens 173,170 | v 117,328 01/26/2037| 1FM.....
61759X AC  6|MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... 06/30/2014| Book Value AdJUSIMENL..........cccce. | ceverrrnrrieriirinns [ erveerinerieninieinnes [ | | e | e | e | oo | 0 | | e (28,639) | i | e 28,639 | ... 28,639 | ..o 01/26/2037| 1FM.....
617600 AA  1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40. 06/19/2014| MBS Paydown..........ccovevereveneens | cervvmrrmernernneennne | e 1,341,194 | 1,341,194 | ... 1,321,233 | oo 1,331,641 | | e 8,320 | .ovvvevrereneens | rrerrnenene8,320 | i | e 1341194 | i | [ 0 . 24,279 (12/17/2040| 1FE......
61915R AK 2 [MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035 06/25/2014| MBS Paydown...........ccoevnevevenie | cevervmrneererneninnns | ervvererinnenndy015 | i 3,615 | o 2,079 | v 2,374 | | 972 | o | e 972 | s | e 3,815 i [ | el | 7 108/25/2035| 1FM.....
61915R AU  0[MHL 2005-5 A1 SEQ SSNR 12/25/2035. 06/25/2014| MBS Paydown...........cccovverevenees | ceververinnnereninnns | eovereenee 117,900 | i 117,900 | covvcvirnne 76,045 | oo 83,710 | i | e 24294 | oo | 28294 | [ el 17,900 | s e | 0| i 201 |12/25/2035| 1FM.....
62871IN  AA 3 [NABHOLDING LLC TL L+550 4/24/2018 05/21/2014] Paydown.........ccorvenerermeenerrenins | servnreinernennseinnee | ceerennni 2,737,500 | e 2,737,500 | ......... 2,696,455 | ........2,756,011 | .oovvoviiiciians | e (16,620) | ..voveverecerrrens | werneerna(16,620) | v | 12,737,500 | oo | e | v [ 103,542 | 04/24/2018| 3FE......
62942K AA  4|NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043 06/25/2014| MBS Paydown...........ccrvvvrerinnnees | verermersnnseneninnes | vorerennnnn363,193 | i 363,193 | oo 347,265 | ..o 347,390 | oo [ v 9 | | e e | 363,193 | | | 0 | 3,852 |07/25/2043| 1FM.....
63860H AC 3 [NSTR 2007-A AV3 SEQ FLT 03/25/2037. 06/25/2014| MBS Paydown.... .1,183,511 1,108,116 | .......1,119,599 | ..o [ e 20,452 | oo | oo 20,452 [ e | e BI85 | e [ | 0 | 1,550 |03/25/2037|1FM.....
643529 AC  4|NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36. .106/25/2014| MBS Paydown 178,920 118,982 31,800 10/25/2036| 1FM.....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36. 06/25/2014| MBS Paydown.... ...81,630 54,284 10/25/2036( 1FM.....
65106F AB  8|NCMT 2007-1 2A1 SEQ FLT 04/25/2037. 06/25/2014| MBS Paydown...........ccouvrervrnces | ververnervenncreninnes | vovereenenn 12,249 | i 412,249 | ............ 355,026 | ..........e.375,584 | oo [ e 5,841 | oo | e 5,841 | i | 12,249 | [ [0 [ 528 |04/25/2037| 1FM.....
65535V KU 1| NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035 06/25/2014| MBS Paydown...........ccovvverinnnees | verernersenseneninnes | voneennnnn 110,954 | i 110,954 | oo 103,049 | ... 108,625 | oo | s A5 | | v ATE [ | e 110,954 | s [ | cvviniinennd0 | 2,247 |03/25/2035| 1FM.....
65535V KX 5| NAA 2005-WF1 2A5 NAS 5.159 03/25/2035. 06/25/2014] MBS Paydown..........c.covvvnerererene | ceernernenernnsrinennnne | connnneen 151,710 | i 151,710 | oo 154,214 | ..o 154,028 | oo | s (599) | vvvvrereerrnins | eerrrerirneenn(899) | o | e IBLT10 | s | e | vvveininnnn0 | s 3,294 | 03/25/2035| 2FM.....
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65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036...........coovvees [ vonee 06/25/2014) MBS Paydown..........c.couvvverreeene | eeermervmmeennernernnee | crvrrinneeen33,017 [ 33,017 | it 11731 | it 707 | s e | e [0 | e | e, 33,017 [ [ v [ e 0 | e 833 |04/25/2036| 1FM.....
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036.... 06/25/2014| Pass-Through Loss 04/25/2036( 1FM.....
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036... .| 06/25/2014| MBS Paydown 03/25/2036| 1FM.....
65539W AA  0|NMRR 2012-1R A SEQ SSNR FLT 08/47 RE 06/27/2014| MBS Paydown.... 08/27/2047( 1FM.....
667294 AW 2| NORTHWEST AIRLINE 7.041 04/01/22........cccocvurre [ 04/01/2014| Sinking Fund Redemption............ | ccceeevvevreeerneicnns | vovevereeens 193,327 | v 193,327 | v 198,470 | .oovvvenee 197,374 | oo | e (131) [ | e (131) [ | e 193,327 | i | e [ v 0 et 6,806 | 04/01/2022| 1FE......
667294 AY 8| NORTHWEST AIR 017.691 04/01/17.....ccovvveerirererns [ v 04/01/2014| Sinking Fund Redemption............ | ceeueeeenernerneee | covvevnennnas 34,523 | oo 34,523 | oo 33,660 | covrrrnnens 33,996 | .oovvvrerincenes [ DD | s | B8 | | 34523 | [ | 0| e 1,328 |04/01/2017| 2FE......
667294 BE 1|NORTHWEST AIRLINE 7.027 11/01/19.....covvvvrvrre | veree 05/01/2014| Sinking Fund Redemption............ | «ecoevevvernererinns | vovernnnnee 226,551 | cooverne 226,551 | coovvenee. 226,551 | ...oone. 2,039,050 | ..ovvevervrirerinnn [ eeveervreenne(1) | e | v 1) [ | 226,551 | oo [ v | e 0] e 7,960 |11/01/2019| 2FE......
67087T DE  8|OAK 2002-A A3 ABS SEQ 6.03 05/15/24..........ccconee | ceve. 06/15/2014| MBS Paydown..........cccovrverirerene | veernerimnrnerinenirene | covvevneren 41,283 | oo 41,283 | oo 41,280 | .o 14,273 | oo [ e [ | vvrserieneen0 [ [ e 1,283 i s | e 0 et 1,014 |05/15/2024| 1AM.....
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029.........coovvrmvrns | s 05/15/2014| Pass-Through LOSS..........ccocvevevees | ceverrvnnrirnernernnee [ onervererseerenee (1) | 3,381 | 08,223 | s | e [ [ e | o0 [ | e (1) e | e | 0 [ s 04/15/2029| 6FE......
67576G AA 5| ODBERECHT OFFSHORE DRILL 6.75 10/01/2022.. | R.. | 06/01/2014| Sinking Fund Redemption............ 10/01/2022| 2FE......
677071 AA 0| OHANA MILITARY 5.471 10/01/21......cvoovrririicrannes [ e 04/01/2014| Sinking Fund Redemption............ 10/01/2021{ 1FE......
677071  AF 9| OHANA MILITARY 5.675 10/01/2026...........ccourvrrnrs | veree 04/01/2014| Sinking Fund Redemption.. 10/01/2026
677071 AM 4| OHANA MILITARY 5.462 10/01/2026. .| 04/01/2014| Sinking Fund Redemption.. 10/01/2026
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035....... |..... 06/25/2014| MBS Paydown..........ccovvvervrnees | cevernervernnrerinns | vorereeneni 204,559 | o 204,559 | oo 157,255 | e 164,600 | oo | 13,180 | i | e 13150 | s | eieerenni204,559 [ s | e [ e | i 07/25/2035| 1FM.....
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035...........ccceee. | covee 06/25/2014| MBS Paydown...........cccrvvverinnnees | vernnvervennnnerinnes | wovernnnne 101,753 | it 101,753 | 087,762 | i00092,426 | oo | e 1,780 | i | e 1,780 | i [ e 101,753 [ v | v [ v | v 12/25/2035| 1FM.....
68403B AB 1| OOMLT 2007-FXD2 2A1 SEQ SSNR 5.9 03/2037..... | ..... 06/25/2014| MBS Paydown..........ccoeevrvererneens | cevmerernernennnninnee | cvvernerernn 44,608 | i 44,608 | v 84,690 | oo 84,575 | s [ e (B9) [ | e (49) [ | e 84,806 | | e | v | s 03/25/2037
69331C AE  8|PG&ECORP5  04/01/14......ovierirerieriinrisniieiins | ceves 04/01/2014) MaLUIILY.........cvvvrrvrcrrerieciineinss | ceveriieniineiinsernns | ieeer.500,000 | ............500,000 | ............497,280 | ..........500,000 | .coooovermvrmmrrne | ovrrenenn 152 s | 152 s | e00000e500,000 | i | e 04/01/2014
693456 AA  3|PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043.......... | ..... 06/25/2014| MBS Paydown..........ccovevvereneens | vervvervimernerrecernee | overrenrn 264,613 | 0. 264,613 | 110i0257,832 | 1iiiein257,894 | oo | e AT [ | e 14T [ | 284,613 | s | e 09/25/2043
70337Y 10 2| PATRONS'LEGACY 5.8594 05/10/2018..........cocconvee [ vonee 05/12/2014| Sinking Fund Redemption............ | cccoueeeeevneeinerinece | cerereenn225,360 | oionvcne 225,360 | ............218,035 | ....cc.o..c. 225,360 | ..cvvcrireciinnns | eerirneineeineins [ e | e [ [ 225,360 [ [ 01/10/2020
70338C 10 9|PATRONS' 04-1A 6.673 11/4/2019......ccvrerervvrririrnnns | vever 06/04/2014| Sinking Fund Redemption............ | ccceeevervnirirerrene | cerrennnn 138,889 [ i 138,889 | ............138,889 | ........... 138,889 | .vvouveevrierins [ e v | e 0 [ | e 138,889 | i | e 11/04/2019
705006 AB  0|PEARSON PLC 5.70 06/01/2014 .| 06/01/2014| MatUrity...........coovevererererencnreninns | vevnerrneiisennennnee | 00015,000,000 | ... 15,000,000 | .......15,002,230 | ....... 15,000,093 | .coovevvrvneirs | eervernned(234) [ | e (238) [ | 2000015,000,000 | i | e 06/01/2014
708130 AB  5|JC PENNEY CORP 5.75 02/15/2018... .106/13/2014| JP MORGAN SECURITIES INC.. ,000,000 (42,537) 02/15/2018
71656L AX 9| PETROLEOS MEXICANOS 4.875 01/18/2024. R.. | 06/24/2014| Consent FEe..........ccocvvvereeririnne cevvnerennennnnnnnns | e 13900 | s [ [ | e [ | | 0 [ | e 138000 | | |0 | 01/18/2024
718888 ZZ  6|PFM INVESTMENT LLC 8.00/LIBOR+5.756 6/22...... | ..... 06/30/2014| Commitment Fee..........ccccovvvrnerns | cermrrrmrrnerneennes | wnrernneennni 20,350 [ oo [ [ e | e [ e | | o0 [ | 20,350 | i | e | e [ e, 06/30/2022| 3...........
73316P  JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036...........cccoue. | venee 06/25/2014) MBS Paydown..........c.coeuvverrmrene | cevmervnnrinerrenrnee | wovvrrenenn89,841 [ 89,841 | 189,841 | it B2,747 | e [ e (1,056) | s | e (1,056) | s | 89,841 | s | v [ vvvieinnn0 [ 01/25/2036| 3FM.....
73316Q AB  4|POPLR 2006-D A2 SEQ FLT 11/25/2046...........ccoce. | ceon. 06/25/2014| MBS Paydown..........ccovevrerermeens | vevvervrmernenrennnee | erererennn235,625 | 10000000.235,625 | 1ivir221,193 | 224,541 | s | o000 3,209 | s | 3,209 [ s | veeeeee235,625 | s | e |0 [ 11/25/2046| 1FM.....
74160M  HK 1 |PRIME 2005-2 1A2 SEQ 5.00 07/25/20..........cccccovuver | veves 06/25/2014) MBS Paydown..........c.coocvverrererns | cemermmeirnerineennee | cevernernn 340,525 | 0i0.340,525 | oo 342,866 | oo 382,614 | oo [ e 2577) | s | e 2577) | e | 0000 380,525 | s | e [0 [ s 07/25/2020| 1FM.....
74348Y MA 6 |PROSPECT CAPITAL NOTE 4.75 08/15/2019.......... | ..... 04/07/2014| NON-BROKER..........ocvovrinrrnnns | cerveremnrverrennnns | cvenenenn4,120,000 | .........4,000,000 | .........4,000,000 | .........4,000,012 | .coooorrmrmvrnne | orervercnnc 5 [ | e 15 [ | 20000004,000,015 | s 0,119,985 |.....119,985 | ... 08/15/2019| 2FE......
744448 BX  8|PUB SERV COLO 155.50 04/01/2014......cccoovervrererns [ o 04/01/2014) MAEULILY.......cceooereeeiciierieeiee | e 04/01/2014| 1FE......
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046................ | ...c. 06/25/2014| MBS Paydown...........ccrvierernninees | cerrvernernnsneerensnes 08/25/2046( 1FM.....
74924N  AB 3 |RASC 2007-KS4 A2 SEQ FLT 05/25/2037.........cccceee [ veree 06/25/2014| MBS Paydown.... 05/25/2037| 1FM.....
74924S AB  2|RASC 2007-KS1 A2 SEQ FLT 1/25/2037.. .| 06/25/2014| MBS Paydown 01/25/2037( 1FM.....
74924V AB  5|RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36........... | ..... 06/25/2014| MBS Paydown.... 11/25/2036| 1FM.....
74924Y AB 9| RASC 2007-KS3 Al2 SEQ STP 04/25/2037.........ccccco. | venee 06/25/2014) MBS Paydown..........c.ovvvmerrnereins | corneersernneineinnns 04/25/2037| 1FM.....
749271 AG  7|RBSCF 2009-RR1 CSB SUB CSTR 09/17/2039........ | ..... 04/17/2014| MBS Paydown...........corvrerernninees | cerrvrrnernrsneerennnns 09/17/2039| 1FE......
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... | ..... 06/26/2014] MBS Paydown..........c.ovvvnerrreriins | cornreereenserneninens 09/26/2037| 3FM.....
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749270 BY 1 |RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........... | .. 06/26/2014| MBS Paydown.... .768,832 .768,832 | oo 764,052 | ............ 764,897 | .o ...768,832 .0 10/26/2037| 1FM.....
74927T AC  5|RBSSP 2010-9 3A2 SEQ SSUP AFC 10/34 RE........ | ..... 06/26/2014| MBS Paydown 1 1 1 A 10/26/2034| 1FM.....
749289 AA 2| RBSCF 2009-RR2 CWA SEQ SSNR CSTR 8/48....... | ..... 06/16/2014| MBS Paydown.... ..1,509,894 ,509,894 | ......... 1,404,992 | ......... 1,464,821 | ..o 08/16/2048| 1FE......
749280 AU  9[RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37....... | ..... 06/26/2014| MBS Paydown............ccoceereernn 06/26/2037( 1FM.....
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036........... | ..... 06/26/2014| MBS Paydown............cocverrernnens 03/26/2036| 1FM.....
74928F AY  6|RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036........... | ..... 06/26/2014| Pass-Through LoSS............cccc.oue.. 03/26/2036 1FM.....
74928F AZ  3|RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..... |..... 06/26/2014| MBS Paydown.... 03/26/2036| 1FM.....
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039...... | ..... 06/16/2014| MBS Paydown.... e PR . . . 09/16/2039| 1FE......
74928R  AA  2|RBSSP 2009-10 1A1 RR SEQ SSNR CSTR 8/35...... | ..... 06/26/2014) MBS Paydown..........c.covevverrererns | eeenerinmrineinernnne | cevviens 1,159,652 | ......... 1,159,652 | ......... 1,095,871 | ......... 1,145,996 | ..o | e 18,816 | oo [ 18,816 | i | e 1,159,652 08/26/2035| 1FM.....
74928R AE 4 |RBSSP 2009-10 3A1 RR SEQ SSNR CSTR 12/35.... | ..... 06/26/2014| MBS Paydown..........ccovevererenieis | vereerviverireninniens | woveverneens 458972 | ...........458,972 | ...........403,895 | ........... 413,879 [ e | i 3,246 | oo | s 3,246 | .o | s 458,972 12/26/2035| 1FM.....
74928T AB  6|RBSSP 2009-11 1A2 MEZ 5.528 6/26/2034............... | ..... 06/26/2014| MBS Paydown..........cccvevvereneenns | veremeernerinseiseinns | eoveeeneens 140,466 | ............140,466 | ............135,550 | ............ 138,052 | ovvvcerrrirerns [ rrernereennB88 [ | 888 [ | e 140,466 06/26/2034| 1FM.....
749280 AL 1 |RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | ..... 06/26/2014| MBS Paydown .545,546 ...533,417 ...545,546 08/25/2036 1FM.....
749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... | ..... 06/26/2014| Pass-Through Loss.... (16,256) 08/25/2036| 1FM.....
749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... | ..... 06/30/2014| Book Value Adjustment.. . 08/25/2036| 1FM.....
749280 AS  6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36.... | ..... 06/26/2014| MBS PaydowN...........cvrvreirniinees | veerenrversnsnnirennnes | eovernneans 255,600 | ...oooonene 255,600 | ....ccooe.. 246,654 | ............ 248,812 10/25/2036| 1FM.....
749280 AW 7 |RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36...... | ..... 06/26/2014| MBS Paydown..........cccvevvererneenns | vereerernerieeisenens | woveverneens 365,275 | .ocovneees 365,275 | ..cooonee. 360,727 | ccoooneen. 360,772 06/25/2036| 1FM.....
749280 AX  5[RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... | ..... 01/26/2014| MBS Paydown...........ccovverervrinees | vevnrireriernereninnn | vervenserennenennnnis | onnneriennnene(519) | oviiniiiinnceni(226) | oo [ v | v | e | vevernsnenenns0 | v [ [ | e [ o [V I 06/25/2036( 1FM.....
749280 AX  5|RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... | ..... 06/26/2014| Pass-Through LOSS...........cccvverers | cerverermernerrenernee | cvevereeerneniene(B19) [ oviiiicenn8,203 | i 19,835 | s | e [ e (T18) [ | e (118) [ s | v 44,684 | i | 100(45,203) | ... (45,203) 06/25/2036| 1FM.....
749280 AX  5|RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... | ..... 06/30/2014| BOOk Valug AQIUSMENL..........covvv. | cererrernrrierierines [ ervrrrineriieniiseiinnes [ e [ e | coeesssessesssssnssses | sevsnesenessinsenns | eennesnnsensesonns | svesesessnsnnnnss | vevennesnsnnnens0 [ vvensernnninnes | cvveereeneene(d5,203) | oo | 00045,203 | oo 45,203 06/25/2036 1FM.....
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE........cccoovn. [ vonee 06/26/2014| Pass-Through LOSS...........cccvveren | cervverimnrnenneninnee [ eevervenernerrncenens | covvinereen 43,548 | 026,128 | s | v [ e 198 s | e 198 s | e 83,546 | i | 20(43,546) | ... (43,546) 01/26/2036| 1FM.....
74928X BB  6|RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE........c.ccocvn. [ vonee 06/30/2014| BOOk Valug AQJUSIMENL..........covvv. | covrerenrrinerierinee [ e [ e e | oesenessssesssssnssnes | seressessessons | somsenesnsiees | ooesesssessnsens | sevsesssneesnsens (V1 [OTORIR IO (43,546) [ ... | o 43,546 | ...... 43,546 | ..o 01/26/2036| 1FM.....
74930V AA  9|RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..... | ..... 06/26/2014| MBS Paydown..........ccovevverernnens | cervrmeinernneineinns | e 571,545 | ............ 571,545 | oo 550,112 | oo 544,547 | i | i 6,624 | .oooovveieces | s 6,624 | oo | s 571,545 | .ooivveiverins [ [ s 0 et 8,139 | 05/26/2036( 1FM.....
74930X AX  5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE... |..... 05/27/2014) MBS Paydown..........cccovrvererereins | vevrnrrisrnnerinerirene | covvrirnerin 42,534 | oo 42,534 | oo B1,364 | e A1,312 | i | e (39) [ | e (39) [ [ 2,634 | i | e | e (U I 941 |12/27/2035| 1FM.....
74931 AC  1|RBSSP 2012-3 2A1 SEQ SSNR FLT 2/26/36 RE...... |..... 06/26/2014| MBS Paydown.... 1,063,686 | ......... 1,063,686 | ..........967,954 | ..........999,705 | ..oooorvrrnrinns | 022818 | s | 22818 | i | 001,083,886 | e | e [0 | 1,942 |02/26/2036| 1FM.....
74931IN  AA  6|RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE........... | ..... 06/26/2014| MBS Paydown.... 176,474 | c.covveeee 176,474 | .......... . . . . . 11/26/2036| 1FM.....
74931IN  AK 4 |RBSSP 2012-54A1 SEQ FLT 08/26/2036 RE........... | ..... 06/26/2014| MBS Paydown..........ccceverererneeens | vervmrrmerieeeseninns | vovererneens 871,000 | ..ccoonnee. 871,000 | ..ooonce.. 869,911 | .cooovven. 857,008 | ...vvvvercriiens | cererinn 9,801 | covvorerircens | s 9,801 | covvvevrerirenes | s 871,000 | ..oovverrneene [ evrrrrerireriins [ e 0 . 18,311 |08/26/2036| 1FM.....
74932H AC 4 |RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE..... |..... 06/26/2014| MBS Paydown 07/26/2033| 3Z........
74935T AA  9|RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.......... | ..... 06/15/2014| MBS Paydown 11/15/2044| 2AM......
74951P DQ  8|RESIF 2005-A B3 SEQ FLT 03/10/2037. B 06/10/2014| MBS Paydown 03/10/2037| 1FM.....
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36..........cc00c. | . 05/27/2014| Suspense Ledger Adjustment. 08/25/2036( 1FM.....
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36... IO I 06/25/2014| MBS Paydown e . . . . e | 0| e 08/25/2036| 1FM.....
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36..........c00c. | . 06/25/2014| Pass-Through LosS............cceveu... 08/25/2036( 1FM.....
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... | v.ec. 06/30/2014| Book Value Adjustment................ , , , , 08/25/2036| 1FM.....
74958W AC  0|RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 06/25/2014| MBS Paydown..........c..oceereeerneens 02/25/2037| 1FM.....
74958W AC 0| RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ... 06/25/2014| Pass-Through LosS...........cccoevvu... , \ , , | 02/25/2037| 1FM.....
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74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... | ..... 06/30/2014| Book Value Adjustment.. ....(10,993) 02/25/2037| 1FM.....
74966U AF 7 [RPIFINANCE TRUST TL L+250 11/9/2016........cccore. | vere 11/15/2013| Paydown.... . | 11/09/2016| 2FE......
75114R  AD 7 |RALI 2006-QA3 A1 SEQ FLT 04/25/36 e 05/28/2014| Suspense Ledger Adjustment...... 135,673 |..... 135,673 04/25/2036| 1FM.....
75114R  AD 7 |RALI2006-QA3 A1 SEQ FLT 04/25/36.........ccccrvvrnes | vever 05/31/2014] BOOk Valug AQJUSMENL..........ccovvs | covrrrenrineiierines [ e [ e e | cereessnsisnessnsiens | seveessesssnessons | somsenesneiens | coeesesssessonsins | sevsoesesesesinsens (V1 OO ISV 135,673 | oo .(135,673) | ...(135,673) | cvoovvvvnrrnncns 04/25/2036| 1FM.....
75114R  AD 7 |RALI2006-QA3 A1 SEQ FLT 04/25/36.........cccccovevres | vever 06/25/2014| MBS Paydown.........ccuveverereneens | cerverriverienineenns | wovererneens 472,601 | ..o 472,601 | ...ocvovevs 405,846 | ............ 402,084 | ... | e [ | 0 | o | e 472,601 | .o | e | e 0 et 1,027 |04/25/2036( 1FM.....
75406W AC  5|RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccocvv. [ vonee 06/25/2014| MBS Paydown..........cccvevvererneenns | vervmrrrnenieeesenens | eoveverneens 866,138 | ..ccovvvee. 866,138 | .......c.... 679,918 | ..c....ce.. 715,972 | v | v 75,596 | ovoovvvnerierrne | e 75,596 | ovoovvvervenes | e 866,138 [ ...ucveerrrrens [ e [ e 0| e 1,116 |08/25/2036| 1FM.....
75406Y AB 3| RASC 2006-KS9 Al2 SEQ FLT 11/25/2036.... B 06/25/2014| MBS Paydown...........ccvvvernnnees | veererrvnnisiseineninne | cverenes 2,372,869 | ......... 2,372,869 2,372,869 11/25/2036| 1FM.....
755920 AF  2|ROCS-NSC-1998-1 6.375 05/15/2017 IO 05/15/2014| Paydown . . . . . . e | e | . 05/15/2017| 2FE.......
759676 AF 6| RAMC 2006-2 AF3 SEQ STP 8/25/36.........cccovvrervees | vevee 06/25/2014| MBS Paydown............c.coceeveevnn 08/25/2036( 1FM.....
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.........cccee. | ceeee 06/25/2014| MBS Paydown.........cc..cocverrernnns , , s X , , , 09/25/2037| 1FM.....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36..........ccouvmurevrnes | vevee 06/25/2014| MBS Paydown...........cccoceererernnns , 02/25/2036| 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.... N 05/25/2014| Pass-Through Loss 07/25/2034( 1FM.....
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34.........cconuvres | 05/31/2014| Book Value Adjustment.. 07/25/2034| 1FM.....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.... e 06/25/2014| MBS Paydown . . . 07/25/2034| 1FM.....
760985 GQ  8|RAMP 2002-RS1 Al5 NAS 5.91* 01/25/32......c.ocvvvee | vevee 06/25/2014| MBS Paydown...........cc.overereeins , , i : , , 01/25/2032( 1FM.....
760985 M7 3| RAMP 2004-RS1 AIGA SEQ STP 01/25/34............cc. | ... 06/25/2014| MBS Paydown...........cccoceeveerenns , , g 01/25/2034| 1FM.....
760985 M8  1|RAMP 2004-RS1 AI6B SEQ STP 01/25/2034............ | ..... 06/25/2014| MBS Paydown............cc.oeerereernns 01/25/2034( 1FM.....
760985 UA  7|RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33 N 06/25/2014| MBS Paydown.... 04/25/2033| 1FM.....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034 .| 06/25/2014| MBS Paydown 03/25/2034| 1FM.....
760985 WY 3 |RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33 R I 06/25/2014| MBS Paydown.... . . . . . 06/25/2033| 2FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33........cocovevrne [ v 06/25/2014| MBS Paydown..........c..oceerrerneens , , 04/25/2033| 1FM.....
760985 WZ  0|RAMP 2003-RS5 Al6 NAS 4.02 4/25/33........ccocovvvres | s 06/25/2014) MBS Paydown..........c.covvverirmriins | ceineinniimsineiinns | ovvviineiins 18,410 | oo 18,410 | oo 17,734 | oo 17,536 | oo | eevrvnrreeea(49) [ | e (49) i | s 18,410 04/25/2033| 1FM.....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33........cccovvvriee [ e 06/25/2014| MBS Paydown..........cccveveereneeens | ververrrerieneneenns | voveverneens 171,608 | c.oovvvenee 171,608 | covvverees 171,568 | ..ooovvvenee 160,997 | cevvvvervrererne | wrvereee(@198) [ o | e (@,198) [ s | e 171,608 07/25/2033| 1FM.....
76110H E8  8|RALI 2004-QS15 A5 NAS 5.5 11/25/2034.. e 06/25/2014| MBS Paydown.... ...176,684 ...181,753 11/25/2034| 1FM.....
76110H RV  3|RALI2004-QS4 A1 SEQ 4.35 3/25/34 RN (W 06/25/2014| MBS Paydown.... e RN . ..231,741 . e | . o . e | ...239,387 e | . 03/25/2034| 1FM.....
76110H T9  0|RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... | ... 06/25/2014| MBS Paydown..........cccveverererneeens | vervmermnerieneseenns | worererneens 267,985 | ..ovevenee 267,985 | ............ 203,697 | .coovuen. 186,698 | ..ovoueerriveris | cerir 50,527 | covovrvrerrerrne | e 50,527 | oo | e 267,985 | .. | e | e 0 02/25/2035| 1FM.....
76110V HJ  0|RFMS22001-HI4 A7 SEQ STP 10/25/26.........couverees | o 06/25/2014) MBS Paydown..........ccovvvnrivrererns | ceenerrnseinnineninne | cvreiseinn 33,088 | .oocovne 33,088 | .cooverenee 33,258 | oo 32,935 | oo [ e B0 | [ e B0 | oo | e 33,088 | ..ocveerieeiins [ e [ e 0 10/25/2026| 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36........ccnee | venee 06/25/2014| MBS Paydown..........cccveveereneeins | vevverrirerieeeneenns | vovererneens 124,388 | ..ccovvne 124,388 | ..coovonee 125,510 | v 47,688 | ..o | e 4,336 | oo [ e 4,336 | .o [ e 124,388 | ..o | e | v 0 02/25/2036| 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.. N 06/25/2014| Pass-Through Loss 02/25/2036| 1FM.....
76110W  XQ  4|RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.....ccovvvvvrins | coree 06/25/2014| MBS Paydown ..106,454 11/25/2031| 1FM.....
76110W XS  0|RASC 2004-KS4 Al6 NAS 4.43 05/25/2034... O 06/25/2014| MBS Paydown.... | e 178732 | 178,732 e | . e | 0 s 3,166 | 05/25/2034| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35..........oovvvvrinn [ o 05/27/2014| Suspense Ledger Adjustment...... | ...cocovvreeineinens | ovveirniin 11,918 [ e [ e | ceveninensenennnns | evnnnenninsinns | oevrenensnd88 | o | e85 | i | e [ | 11,918 | ... 11,918 | ........ 9,989 | 10/25/2035( 1FM.....
761118 KH 0| RALI 2005-QS15 2A SEQ 6.0 10/25/35........cooovvevrres [ e 06/25/2014| MBS Paydown..........cccveveereneeis | ververvirenireeeneenns | wovererneens 143,088 | ...covvvnee 143,088 | oo 119,491 | il 113,311 [ | errreinennnB0 [ [ verrniineenndB0 [ s [ e 143,088 | ..ooovevrvenns | e | v 0 et 3,281 | 10/25/2035( 1FM.....
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccovvrers | vevee 06/25/2014| Pass-Through LOSS.........c.ccrereee | veverinerernnircrinns | vereennererinnnneinnns | evvnereninenendh 212 | e 14,894 | s [ e | e | e | cevvernerinenend0 | e [ e 889 [ | oveeena(559) [ i ecn(559) | o 401 |10/25/2035| 1FM.....
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35.. e 06/30/2014| Book Value Adjustment................ 10/25/2035| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........covcreree | evee 05/27/2014| Suspense Ledger Adjustment. 02/25/2036| 1FM.....
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761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.. e 06/25/2014| MBS Paydown .8,059 1,125 (18)] .. ...8,059 02/25/2036 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36...........cccoeure [ venee 06/25/2014| Pass-Through Loss 02/25/2036( 1FM.....
761110 7K 4| RFMSI 2003-S10 A5 NAS 5.50 6/25/33 B 06/25/2014| MBS Paydown 154,017 ...1567,107 ...154,017 06/25/2033| 1FM.....
761110 U5  1|RFMSI 2003-S4 A4 NAS 5.75 3/25/2033........ccccovvene | cevne 06/25/2014| MBS Paydown..........ccooevvereneenns | cervrmeerneriseineinns | e 162,951 | ...........162,951 | ............167,070 | ............ 165,877 | cevevvenvenneine | reeeeeneB14) [ | e B A) s | e 162,951 | oo | e 03/25/2033| 1FM.....
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16.......coc0e. [ vonee 05/27/2014| Suspense Ledger Adjustment...... | ...ccvvremrriverirens | corvreneninnenne 208 [ . | e | e | | e 133 | i [ 133 | | [ | 208 02/25/2036| 3FM.....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16.......ccocee. [ vonee 06/25/2014| MBS Paydown.............oceereeernnens 02/25/2036| 3FM.....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16... e 06/25/2014| Pass-Through Loss 02/25/2036| 3FM.....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16... e 06/30/2014| Book Value Adjustment.. 02/25/2036| 3FM.....
76111X TE 3| RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035........... | ..... 06/25/2014| MBS Paydown............c.coceeveevnn 03/25/2035( 1FM.....
76111X TF  0|RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035............ | ..... 06/25/2014| MBS Paydown.........cc..cocverrernnns 03/25/2035| 1FM.....
76112B  2C 3| RAMP 2006-RS2 A2 SEQ FLT 03/25/2036................ | ceree 06/25/2014| MBS Paydown...........cccoceererernnns 03/25/2036 1FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032 I 04/25/2014| Suspense Ledger Adjustment 10/25/2032| 2FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | co.u. 04/28/2014| Suspense Ledger Adjustment. 10/25/2032| 2FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032 v | e 05/27/2014| Suspense Ledger Adjustment. . . . 10/25/2032| 2FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | veuce 06/25/2014| MBS Paydown...........cc.overereeins , , | § , , 10/25/2032| 2FM.....
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.............. | cooee 06/25/2014| Pass-Through LoSS............ccoeveuc.. 10/25/2032| 2FM.....
76112B  SE  1|RAAC 2005-SP1 1A5 PAC 5.0 9/25/34.......cocoovvvvnre [ s 06/25/2014| MBS Paydown..........c.ooevrerenrens | corermrinerineiseinns | e 109,284 | ........... 109,284 | ............ 105,531 [ o000 107,596 [ coovoriiecinin | cerrerernend888 | i [ vevireeiennnd888 | s [ 109,284 [ s [ | 0| 2,267 |09/25/2034| 1FM.....
76126C DE 9 |CBBC-CCE 98-17.00 5/15/2018 e 05/15/2014| Sinking Fund Redemption.. 305,297 | ............305,297 | ..o 310,818 | 306,052 | oo [ eeverreed(165) [ | e (165) [ i | 0000 305,297 | i | v | 0 | e 10,113 |05/15/2018
767201 AF  3|RIO TINTO FINANCE 8.95 05/01/2014.. R.. | 05/01/2014| Maturity. 10,000,000 ..11,806,300 ( 0 . 447,500 |05/01/2014
77356P AA  0|RCTF 2004-1A A1 ABS 5.22 05/17/2021... e 05/15/2014| MBS Paydown.... ..87,737 . . . e | . 05/17/2021
78386N BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39.........c..0. | oeee 06/25/2014| MBS Paydown..........ccoveveereneerns | vervvmermernenirneenns | covverrererne 37,468 | i 37,468 | i 36,479 657 | covvvenerierinee | v 87 | s | s 04/25/2039
78403D AA  8|SBA TOWER TRUST 4.254 04/15/2015.........ccccocevrern | vever 05/20/2014) MIZUHO SEC USA.......occomvvvmneer | cermermnrireninerrnee | cervies 3,071,250 | .........3,000,000 | ......... 3,000,000 | ......... 3,000,000 | oooovererenrins [ | e | e 04/15/2015| 1FE......
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042..........ovvvvvrr [ v 06/15/2014| MBS Paydown..........c.cvevvererneens | cerverevmerverrerrnee | evernern390,009 | ...........390,009 | ..o 390,009 | ..cooouven. 398,264 | ..oovvrierirnes 07/15/2042| 1FE......
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44 i 06/15/2014| MBS Paydown.... ...425479 ...424,976 ..425479 05/16/2044| 1FE......
78445Q AB  7|SLMA 2010-C A2 ABS FLT 12/16/2019 e 06/15/2014| MBS Paydown.... 1,751,275 1,750,498 1,751,275 12/16/2019| 1FE......
803440 AA  4|SARA 2006-1 A1 CLO FLT 12/15/2019.......cecvrvrennee R.. | 06/15/2014| MBS Paydown...........cccouceevvvnerer | covvrererneesnrrinnrns | cerneennn.845,300 | ............845,300 | ..., 806,205 | ............ 831,818 | .o \ 1807 | oo | s 12/15/2019| 1FE......
80557B AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47.......cvoeveeeenacs | 06/25/2014) MBS Paydown..........c.ccoemevvererns | covseimnreneiineiinnns | v 1,358,931 | ... 1,358,931 | ......... 1,255,451 | ......... 1,304,885 | ..covvvrvrennens | eeeren 19,760 | oo [ e 19,760 | s | 000,358,931 [ s [ | cvviieiieennd0 | 09/25/2047| 1FM.....
813084 A* 1| SEBRING 11.50 4/25/2018........coovvverevereeririrerirenins [ e 06/30/2014| Paydown..........ccovverereerrnerierins | cevverinernernenennee | o 214411 | L 214411 | L 204,508 | ............ 212,944 | oo | e BT [ | e LABT [ [ e 214411 | s [ | 0| s , 04/25/2018|4Z........
81375F CM 3| SASI 1993-7 TA6 6.25 12/25/2023........ccoovvvevvrrrernns | cenee 06/25/2014| MBS Paydown.... 48 12/25/2023| 1FM.....
81375W JE  7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035.............. | v..c. 06/25/2014| MBS Paydown ..369,561 326,946 10/25/2035| 1FM.....
81378E AA  1|SABR 2007-BR4 A2A SEQ FLT 05/25/2037 I 06/25/2014| MBS Paydown...........ccovvvervenees | cerervervennrrerinnes | vorereennni223,001 | i 223,001 | .. ...97,629 . e |- . e e | - . 05/25/2037| 1FM.....
81745A AB 3| SEMT 2013-5 A2 SEQ CSTR 05/25/2043..........cccoovns | corne 06/25/2014| MBS Paydown...........ccovverernenees | veverrnerinnnerenienes | vrerennnnn369,853 | o 365,853 | covvereen 346,360 | ............ 346,430 [ .o [ e 3843 | i [ e 3843 | i | e 365,853 05/25/2043| 1FM.....
81745C AA  1[SEMT 2013-7 A1 SEQ SNR CSTR 06/25/2043......... | ..... 06/25/2014| MBS Paydown..........cccovvervenees | ceververvnnnnreninnn | vovereenn 126,073 | i 126,073 | oo 113,488 | ............ 13,547 | oo | e LA (R (S 179 | e | s 126,073 06/25/2043| 1FM.....
81745) AA  6|SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043.......... | ..... 06/25/2014| MBS Paydown...........ccoevrernences | ververmervenneirerinnes | verereenen 163,998 | i 163,998 | ..covvveeee 161,794 | oo 161,808 | ..ooovocerevries | e 337 | e | e KT IR I 163,998 09/25/2043| 1FE......
81745R AB  6|SEMT 2013-3 A2 SEQ SNR CSTR 03/25/43. N 06/25/2014| MBS Paydown.... 67,412 72,927 03/25/2043( 1FM.....
82650A AA 6| SRFC 2012-3A A ABS 1.87 08/20/2029............couvernes | vonee 06/20/2014| MBS Paydown .95,832 .95,848 08/20/2029| 1FE......
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82817* AA  9|SILVER SPRINGS CTL Ill-A1 3.81 1/5/2029............. | ..... 06/05/2014| Paydown.... .94,007 .0 .0 01/05/2029
82817@ AA  7|SILVER SPRINGS CTL IV-A1 3.89 1/5/2029............. | ..... 06/05/2014| Paydown 0 01/05/2029
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025.........cconvverivenins | vever 06/15/2014| MBS Paydown.... 03/17/2025,
WELLS FARGO BROKERAGE
828732 AA 5| SIMMONS FOODS 10.50 11/01/2017.......cvevvvrvriraens [ o 04/01/2014| SERVICES | | 000002,167,500 | ..o 2,000,000 11/01/2017| 5FE......
83238P AA 2| SMITHS GROUP PLC 6.05 05/15/2014..............c...... R.. | 05/15/2014 MAtUFitY........coovvvererererncerinrineins | cerimeeseniseiseenns | 00000002,500,000 | e 2,500,000 05/15/2014| 2FE.......
83417E  AA  0|SOCTY 2014-1 A ABS 4.59 04/20/2044............ccconues | corne 06/20/2014| MBS Paydown...........ccrvvrverrnenees | vevermrinnirnnnnninnns | cvnrineerenn28,397 | i, 25,391 04/20/12044( 2AM.....
83546D AA  6[SONIC 2011-1A A2 ABS 5.438 05/20/2041.........ccooc. | vevee 06/20/2014| MBS Paydown..........ccovcvrererneens | ververremerinernneennee | wvvvrrrnerrn 58,500 | oiiinciinncs 58,500 05/20/2041 3AM.....
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035..........ccoccrverns | s 06/25/2014| MBS Paydown...........cccovvvernenees | veverneriennerenienes | voverennnnn 148,596 | o 148,596 05/25/2035| 1FM.....
83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37.......covvvervrmrrns [ v 06/25/2014| MBS Paydown ..723,646 03/25/2037| 1FM.....
84254Q AA  7|SOUTHERN CAPITAL 5.7 06/30/22.........ccovvrermrnee | venee 06/02/2014| Make Whole Call 533,906 06/30/2022| 2FE......
855541 AC 2| STARM 2007-S1 3A1 SEQ CSTR 01/25/2037.......... | ..... 06/25/2014| MBS Paydown.........c.cvevreerniirees | veeeminerensnsirennnes | covernnies 131,981 | oo 131,981 01/25/2037| 1FM.....
86213B AA  5|STR 2014-1A A1 ABS 4.21 04/20/2044............cccooers | 06/20/2014| MBS Paydown..........ccuveveererneens | verveermerinerireeenes | cevvernneninns 1,458 | oo 1,458 04/20/2044| 1FE......
863572 LV 3| SASC 1996-4 A SEQ CSTR 09/25/2031........cvvvvverer | veren 06/25/2014| MBS Paydown...........ccovverevevrnees | veverimnineerenneninns | cvvvrneenen 14,987 | i, 14,987 09/25/2031( 1FM.....
863576 EQ 3| SASC 2006-OW1 A4 SEQ FLT 12/25/2035............... | ...c. 06/25/2014) MBS Paydown..........c.ccvuvverirmrens | cevnrvveriensnrenrene | covnenenenn 277,359 [ i 277,359 12/25/2035| 1FM.....
863579 SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35....... | ..... 06/25/2014| MBS Paydown...........cccovvvernrnces | verververvennereninnes | vovereenenn 130,429 | o 130,429 06/25/2035| 1FM.....
863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35....... | .... 06/25/2014| MBS Paydown...........cccrvvvvennninees | vevermnennirnnnnninnns | cvnrineerenn29,229 | i, 25,229 , 07/25/2035( 1FM.....
863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | ..... 06/25/2014| MBS Paydown..........ccovvvverererens | cevneeieneiimernerrene | covernenn 436,240 [ oo 436,240 | ............ 305,368 | ............ 296,878 | ... | v 72,029 | oo | e 72,029 | oo | s 436,240 | ..o | e | e (U I 915 |08/25/2035| 1FM.....
863579 XR  4|SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | ..... 06/25/2014) MBS Paydown..........c.coovvmererererns | cemereneenmeiinennnne | conenenencd79,303 [ i 479,303 | ..oooonee 370,262 | ............ 359,704 | ..o | e 90,302 [ .ooovvrerieeirinns | e 90,302 | ceveerrvrrrenes | s 479,303 | ..o | e | e 0 . 11,178 |09/25/2035| 1FM.....
86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036........cccovrrererne [ v 06/25/2014| MBS Paydown..........c.ccvvvvererereine | cevnrvveriinerirenrene | cevrrenernn 279,865 [ iiionviea 279,865 [..5,649,329 | .o | 5,649,329 01/25/2036| 1FM.....
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31.......cccvvevrves [ e 06/25/2014| MBS Paydown ..259,490 08/25/2031| 1FM.....
86358R FU  6|SASC 2001-9 B1 MEZ CSTR* 07/25/2031.......ccccouveee | s 06/25/2014| MBS Paydown.... 07/25/2031| 1FM.....
86358R XY  8|SASC 2002-AL1 A2 SEQ 3.45 02/25/32........cocccvuvrne | vever 06/25/2014| MBS Paydown..........ccovuvrerernrene | ceenrvernrrmsrrenrene | covirennnnn 166,624 | e 166,624 | ............ 131,241 | v 137,076 | covvovvvvvirne | e0eee 15,280 [ o | 15,280 [ s | v 166,624 | ..o | e | e 0 e 2,422 |02/25/2032( 1FM.....
86358R  XZ  5[SASC 2002-AL1 A3 SEQ 3.45 2/25/32.......ccovvevmvenns | veves 06/25/2014) MBS Paydown..........c.couuvnerererens | ceemerrmneinmninennene | cereennnn 322,625 | oo 322,625 | ..cooonen. 291,255 | ... 296,420 | ..ovoocrerinens | e 19,122 [ | 19,122 [ [ s 322,625 | ..ovvveeerinrins [ e [ e (U I 4,651 | 02/25/2032| 1FM.....
86358R  YB 7 [SASC 2002-AL1 APO PO 02/25/2032.........ccocvvrrvrenee | ores 06/25/2014| MBS Paydown 02/25/2032( 1FM.....
86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31........ccovuevrrns | corne 06/25/2014| MBS Paydown.... 04/25/2031| 1FM.....
86359A MG 5| SASC 2003-AL1 APO 4/25/31........ccvvvvvrinricnirrcnins [ 06/25/2014| MBS Paydown .19,865 04/25/2031( 1FM.....
86359A QS  5|SASC 2003-10 A SEQ 6.0 4/25/33.........ccovvvercvrnins | e 05/25/2014| MBS Paydown.... , ...236,298 , 04/25/2033| 1FM.....
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031........cccovvves [ wonee 06/25/2014| MBS Paydown..........c.couevmerererens | cermermnrinmernennene | coneennnencd97,261 | i 497,261 | c.oovernes 414,657 | .ovvvennes 427,836 | .o | 000 D1,232 [ | 51,232 [ [ 497,261 | .oveeeeeeinee | e | e 0 et 6,954 | 01/25/2031| 4AM.....
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.......ccovvrvrereres [ v 06/25/2014| MBS Paydown..........c.ccvuvverrmreins | cevnrvvnrivnsrrenrene | connenenn 101,152 i 101,152 | v 78,645 | .coovonee. 85,398 | ..coovvvrverines [ e 1281 | [ 1241 | | s 101,152 | oo | e | v (V0 I 01/25/2031| 3AM.....
86359B LE 9| SARM 2004-2 4A1 SEQ CSTR 03/25/34........coccovvvre [ o 06/25/2014| MBS Paydown..........c.cceevnerererene | ceernerrenerinernennnee | covrennennn 108,150 [ i 106,150 | covvverees 102,302 | oo 102,384 | oo | e 1837 [ | e 1837 [ | e 106,150 | ovvvvererrnenes | eeerveererinenn | v 0 et 1,166 |03/25/2034| 1FM.....
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34............ccc. | veuce 06/25/2014| MBS Paydown.... .120,970 ..101,917 ..111,592 120,970 | s e | 0 [ 2,636 |05/25/2034| 1FM.....
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6/25/36...........cccovurerens | v 06/25/2014| MBS Paydown.... ....38,660 37,061 | e 7,247 06/25/2036| 1FM.....
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... | ..... 06/25/2014| MBS Paydown...........cccovvrernrnces | vevvernereenneirerinnes | vererenrnni 238,589 | o 238,559 | ..oovenee. 165,709 | ..ocvevenee 175,950 09/25/2045| 1FM.....
86359Y AG  6|SASC 2006-BC1 A5 SEQ FLT 03/25/2036..........ccoc0. | venee 06/25/2014| MBS Paydown...........cccovvrerinnnees | vermnnnrsnnnenerinnes | voverennrnn 803,788 | o 403,788 | ..ovveren 286,690 | ............ 301,094 03/25/2036( 1FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | ..... 06/25/2014| MBS Paydown..........cccovvvevevenees | vevervnreneenverinnes | creernnrern09,876 | oo 69,876 | ...oocvvrnen 56,074 | .covrerene. 70,993 05/25/2036| 1FM.....
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86360B AJ  7|SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036. Pass-Through LOSS.........cuveereens | cornerinernnrinnennens [ rveeeneensnninnennens | oerernenennen 13,805 | i 11,078 | s [ e [ | e | e | v | e 13,805 [ | s (13,805) | .....(13,805) | ...occenee 371 1FM.....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036, BOoOK Value AQIUSIMEN.........ovres | corrreirernrinriirinens | e | e | s | e | e | e | e | 0. | | e (13,808) [ | v 13,805 1FM.....
863619 AB 8| SASC 2007-OSI A2 SEQ FLT 06/25/2037.... MBS Paydown 1FM.....
863650 AC 3 |SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037.... MBS Paydown.... 1FM.....
86909# AA  5|SUSQUEHANNA CTL 5.73 12/23/2036...........ccc0onee. Paydown........cveverinrennrcnnines [ e | e ,048 [ 9,048 | 9,048 | 9,048 [ [ e |0 | | 9,048 | [ 2FE......
870537 AA 5| SWEETWATER INVES 5.875 05/15/2014................. MaUFY....oovvvcerreiseierierinee | cererisersseiisennens | eereren: 389,537 [ 1iri00.389,537 | 110 395,867 | 1vverrr00:390,039 | oo [ vereenn(1481) | o | e (1481) | i | 000 389,537 | s [ e, P
871577 ZZ  8|SYNERGY 6.50 9/3/2015........coeeervrirrrrieirnrirenines Paydown.......c.coeveeninennenninninns | cevnrnerinnseneninnes | e 1,977,208 | oo, 1,977,206 | ........1,973,330 | ......... 1,972,019 | .ooevrvvienes | 08,388 [ v | 08,388 [ s | e 1,977,206 | .o | e -
871928 AJ  6|IBM-TIERS 97 7.35 6/01/2017......covverrrrrrrerinnrins Sinking Fund Redemption............ | coveevceenevnerinens | erennennid80,701 | i 480,701 | ...........487,446 | ............ 482,408 | .....ocveevrcn | verrerernnn(398) [ o | e (398) [ s [ i 480,701 | .vvvcercines [ v 1FE......
872162 AK 8| TAL 2012-1A ABS 3.86 05/20/2027..........rvvervrrnrenns MBS Paydown.........ccoocemmrennerens | covmeeneenennneiinens | 208,533,333 | coooecs 6,533,333 | .........6,530,818 | ......... 6,531,206 | ..oocvverenrines | eereenn2,195 | s | 2,195 | | 6,533,333 | oo | e 1FE......
87407P AA 8| TAL2013-1A A ABS 2.83 02/22/2038...........c.ccovvenec. MBS Paydown.........ccouvveeververins | cervrennrenninerinene | cerrennrn530,000 | ionvinas 530,000 | ............530,133 | ....cc....c. 530,122 | ..o | vrvveieeen(10) e | e (10) s [ v 530,000 | ..ovreerererns [ e
87407P AE 0| TAL 2013-2A A ABS 3.55 11/20/2038...........cocovvvrnec. MBS Paydown.........ccouvrenevnerins | cervneenerimnninernene | verennennn 162,500 | oo 162,500 | ............162,430 | ............ 162,434 | oo [ D [ | reeiinenD [ | 162,500 | .ooooeeecrienes | v
87407P AJ 9| TAL 2014-1A A ABS SNR 3.51 02/22/2039 MBS Paydown....
87407P AP 5| TAL 2014-2A A2 ABS SEQ SNR 3.33 05/20/39 MBS Paydown
87819# AA  2|TD BK MIAMI CTL 3.79 1/15/2038. Paydown | I
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035................ MBS Paydown 1FM.....
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036.............. MBS Paydown 1FM.....
88156P AY  7|TMTS 2006-7 2A2 SEQ FLT 08/25/2037................... MBS Paydown 1FM.....
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ MBS Paydown.........cccveveernerines [ coverirneeneeinsninens | veverneereen 78,680 | covvviiins 78,660 | .............40,903 | .....ccorens 45,989 1FM.....
883145 AJ 3| TMCL 2011-1A A ABS 4.70 06/15/2026.............cc0c0cu. MBS Paydown.........ccouveemernerenns | cerrneenerenseinennene | e 11,998,750 | ..o 11,998,750 | .......12,189,984 | ....... 12,159,401 1FE......
883145 AN  4|TMCL 2012-1A A ABS 4.21 04/15/2027 ............couvvveee MBS Paydown.........ccoueeevrnernes | covverrnrenrnvnnionens | vvreennne 1,275,000 | e, 7,275,000 | .........7,274,094 | ......... 7,274,251 1FE......
88314R AA 4 |TMCL 2013-1A A SEQ 3.9 09/20/2038 MBS Paydown.... .106,250 .105,731 1FE......
885220 DX  8|TMST 2003-4 M1 MEZ FLT 09/25/2043 MBS Paydown 74,474 147,753 1FM.....
885220 GK 3| TMST 2004-4 5A SEQ CSTR 12/25/2044. MBS Paydown.... .703,089 1FM.....
88522R AB  0|TMST 2006-5 A2 SEQ FLT 10/25/46..........ccocrnvvenecs MBS Paydown.........ccouvveenevnerens | covneemermmsinennens | ereennenn 170,717 | i 170,717 1FM.....
88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46..........cccoevurernc. Pass-THrough LOSS........c..uuueveee | covrrernmvemmineninens | e | coveneii 100,219 | covvreeernn66,384 | oo 1FM.....
88732 AR 9| TIME WARNER CABLE 7.50 04/01/2014................. MaLUFY....oocveverceieieerinee [ ceveriseenerisneinens | 203,000,000 | <o, 3,000,000 | .........2,986,020 | ......... 3,000,000 | .oooererererniennes | e B17 e | 817 i | i 3,000,000 | ..vourerrrirens | cerrrerierinens | ervrneeiennnd0 | 112,500 2FE......
89412W AA 2| TRAP 2004-7A A1 CDO SSNR FLT 01/25/2035 MBS Paydown.........cccveevnreennerinns [ comeenneirneeinneiienns | cvevereennnn 13,684 | i, 13,684 | oo 10,742 | o 10,479 | v | 200 [ | 2000 | | s 13,684 [ .vevveeciens v | cerrneieennd0 | s 45 1FE......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039..........c.cconecn. MBS Paydown.........cccvveeenernernes | correvenerineniinerinens | ceveennenn 165,383 [ 100000 165,383 | oo 169,001 | oo 168,661 | oo [ e (142) | e [ e (142) | e | s 165,383 1FE......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040.............ccccon... MBS Paydown.........cccneeenmevnernes | corveenenrnnrinnnnnens | v 112,344 | 112,344 | b 1T,427 | 117,038 [ [ vreeeenenn(990) | v [ evireinneenn(990) | o | e 112,344 1AM.....
89678D AA  3|TCF 2012-1A A ABS 4.21 05/14/2027.........cocovvvernnee MBS Paydown..........cocvvrerveirnns | cervrrerrnnnnrnninnns | eorerrnneen 175,000 | it 175,000 | o 174,978 | i b 174,982 | e | 2 i | e | e | e 175,000
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41 MBS Paydown.... ...335,812
89690E AD 9| TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44 MBS Paydown 15,312
90272* AA 0| UNITED HEALTH CARE CTL 3.50 5/15/2033........... Paydown I
902756 AA 3| UIRC-GSA Il LLC 5.36 12/05/33........ccccmrremrrrerirnes Paydown........cccemreeernneenerienninns | conerinseinersnnnnens | ceeeennnn 261,805 | ......261,805 | ...........261,805 | ...........261,808 | ..ccoovrirnrrennee | I
903436 AA  1|USAIR2011-1 A7.125 10/22/23.......c.ovvrvrivrrrirerins Sinking Fund Redemption............ | ceevvervrvererinns | verveenrnn83,611 | 063,611 | 63,611 | 63,604 | oo 2FE......
90345W  AA 2| US AIR 2012-1A 5.9 10/01/24.......ovvvoivereririincrns Sinking Fund Redemption............ | oveeeveenvennerincns | vvveenn. 166,829 | ........... 166,829 | ............ 166,829 | ............ 166,818 | ..ccooovirrrirrns 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)
90783Q AA 4| UNION PACIFIC RR 5.214 09/30/2014.........ccccoucrers | venee 06/27/2014| Make Whole Call............cocecveeees | veverrerrcrnirerinn | 2reree.5,084,279 | .........5,000,000 | .........5,000,000 | .........5,000,000 | ...ccovrrrmrree | womrrercnrenTO | oo | e 70 | s [ v 5,000,000 | .coovrerrinens | e 64,279 | ..... 64,279 |..... 193,353 | 09/30/2014| 2FE......
908594 AC 8| UNION TANK CAR CO 4.71 05/15/2020..........ccccuwe | venee 05/15/2014| Sinking Fund Redemption............ | «ecovevevernereinns | vorereennn818,182 | 1iii00818,182 | 1 i0818,182 | et B18,170 | i | e T i | v | [ oeienen818,182 [ i | e [ v (1 I 19,268 |05/15/2020| 1...........
92553P AE 2| VIACOM INC 4.375 09/15/2014... .| 04/03/2014| Make Whole Call...........c.ouverrvverne | corvvvernerreerneenns | 7,124,102 | ........7,000,000 | .........6,950,370 | .........8,995,075 | ..oovvvevvrvvrnne | vorrned 7,579 [ | e 1,579 [ v | 20000 7,000,000 | v |, 124,102 | ..o 124,102 |.....168,438 | 09/15/2014
92554* AA 5| VIANIX DELAWARE LLC 10.00 10/25/2010.......ccccr. | . 06/30/2014| Suspense Ledger Adjustment...... cevnrerernnnneennen | e A3 TA2 | s | e | e | e | e | e | 0| e [ [ | 0l 43,7420 | 43,742 | .o 12/31/2099| 6Z........
926999 ZZ  9|VILLAGE ROADSHOW TL A-2 L+375 11/21/2017..... | R.. | 04/25/2014| Paydown............cccoevvmevererenennnns [ wovmrrverrernnninnnns | cverirereenen1,250 | ciiiiii21,250 | civiieern21,258 | 121,303 [ | verreeene(108) | s | evverieeeenc(108) | i | 21,280 [ e [ [ v 0 | v 844 |11/21/2017| 1FE......
92765Y AA  5|VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023......... R.. | 04/23/2014| Sinking Fund Redemption............ | ceceveeerveenernnenns | wrnereee D17, 778 | ittt BATTT8 | il BITTT8 | i BIT,779 | s | evreiieiiennn0 [ | vvrveiieinnnn0 s [ e BIT,TT8 | i s | e 0 . 13,016 |10/23/2023| 2FE......
92922F W3 8| WAMU 2005-AR10 1A2 SEQ CSTR 09/25/2035........ | ..... 06/25/2014| MBS PaydowN...........cvvriirniinees | veernnrnerenssnisennnes | vovernnins 553,811 | covverrne 553,811 | covvrerees 546,196 | ............ 549,312 [ oo | e 2,728 | oo | e 2,728 | oo | e 553,811 [ ovvvrvrvniens | vevernsiserens [ v 0] e 5,410 |09/25/2035| 1FM.....
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... | ..... 06/25/2014] MBS Paydown..........cccovrverirereine | wevrnerinennerineniene | cvvrinerend 64,842 | ....ccouucn. 64,842 | ..o 52,360 | covrrrrnens 48,742 | oo | e TAB4 | s | e, TAB4 | e | e, 64,842 | ..o [ e [ e (U I 251 |01/25/2046| 1FM.....
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... | ..... 06/25/2014] MBS Paydown..........ccovvvnrirererns | veemerrneiseineninnne | coeveiseinn 40,517 | v 40,517 | oo 32,440 | v 44,967 | .o | e 257 | o | e YT A T IR 40,517 [ v e | e (U I 429 |02/25/2037| 1FM.....
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... | ..... 06/25/2014| Pass-Through LOSS...........cccvevees | cererrvmnrnerirnninnne | eevvennnerivesienenenes | v 16,829 | oovvirinee 14,553 | oo | e [ | e | e [V [UPOPPOROOORN ISVPORO 18,251 [ .o | e (18,251) | ..... (18,251) | cvvouvenee 228 |02/25/2037| 1FM.....
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... | ..... 06/30/2014| BOOk Valug AQJUSMENL..........ovvv. | covrrrirriinerierines [ e [ e | reeeeessnsissssesins | cerenessssessessnssnns | sevseessessssessons | sossesnessneinees | soessessseesenses | sessesssesesonsens (V1 ORI IO (18,251) [ .ovevncevreeraes | e 18,251 | ...... 18,251 [ .o 02/25/2037| 1FM.....
92935H AA  7[WCP 2010-1 A 4.141 11/15/2015......coovvvrerverrerernns [ s 06/15/2014| Sinking Fund Redemption.. ..312,174 ..312,174 11/15/2015| 1FE......
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18 .| 06/25/2014| MBS Paydown.... 17,666 17,666 03/25/2018| 1FM.....
939336 TX 1| WAMMS 2003-MS7 P PO 3/25/2033.........ccccovvvmernne [ v 06/25/2014| MBS Paydown.... ..326 03/25/2033| 1FM.....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | ... 06/25/2014| MBS Paydown...........ccrvrrverinenies | vererrmrinrirsninnninnns | cvvvenneenenns 15,744 | oo 15744 | 11,939 [ 10,885 | s [ 75 [ | vereieennBT5 [ | e 15,744 | s [ | e (0 I 46 |07/25/2036| 1FM.....
93934N AR 6|WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. | .... 06/25/2014| Pass-Through LOSS..........ecveerenn | vevnerennernernnninnee [ eennrnnnernennneennenns | convrnnenneen8048 | 8,556 | v | e [ [ e | o0 | oo | e | v | e | e 0 | s 26 | 07/25/2036| 1FM.....
9497EU  AD 9 |WFHET 2006-1 A4 SEQ FLT 05/25/2036..........cccconss | vever 06/25/2014| MBS Paydown..........c.ooevrerenrens | corermrinerineiseinns | e 164,058 | ...ccooonc.. 164,058 | ..coovvnee 138,219 | oo 152,932 | oo | e 2,489 | oo | s 2,489 | .o | e 164,058 | ..oovvvrvianies | e | i (O I 262 |05/25/2036| 1FM.....
94980G AR  2|WFHET 2004-2 M4 MEZ FLT 5/25/2034.........cccoocvenes | cevee 05/25/2014) MBS Paydown..........ccovrverrmreine | veernreiernnerineniene | covveienerin 59,707 | wovevereeene 59,707 | ovvroerirnn 41,198 | oo 40,307 [ .o | e 9,154 | oo | s 9,154 | oo | e 59,707 | cooeveeveverns [ reveerverirerinns [ v (U I 342 |10/25/2034| 1FM.....
94981S AN 4| WFMBS 2005-16 A10 PAC 5.75 1/25/2036..........cc.c.. | .ence 06/25/2014| MBS Paydown..........cccvevvererneenns | ceremrernerinseirseenns | eoveeeneens 812,022 | ..ccooneee. 812,022 | ....once. 819,222 | ............ TT1793 | e | e [ N I (G131 [ IS 812,022 | ..oovvcrierins [ [ e 0 . 19,329 |01/25/2036( 1FM.....
949837 BQ  0|WFMBS 2007-10 1A39 PT INV 7/25/2037.........cccconee | vonee 06/25/2014| MBS Paydown..........ccveveereneens | cervmrrirerirenineenns | vvevereens 100,805 | ...cvvvveee 100,805 | ..ovvevee 108,611 | oo 63,951 | oo [ e | s 0 | o | e 100,805 | .oooveerirenes | v | v 0 . 25,625 |07/25/2037| 1FM.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037........cccoccves | vevee 06/25/2014| Pass-Through Loss 07/25/2037| 1FM.....
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36.. .| 06/25/2014| MBS Paydown 03/25/2036 1FM.....
94983Q AN  6|WFMBS 2006-3 APO PO 3/25/2036............ccccovverees | v 06/25/2014| MBS Paydown.... - .2,009 ..1,145 03/25/2036| 1FM.....
949837 AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 06/25/2014| MBS Paydown...........cccoverernrnees | vevverinericrncireniene | vverennn 344,688 | o 344,688 | ... 305,480 03/25/2036 1FM.....
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037.........ccccevurer [ e 06/25/2014| MBS Paydown..........c.covvvrererneens | vevevervemnrverreneinne | wvvnrenerrnn66,327 | i 66,327 | .oovoerinnn 53,269 12/28/2037| 1FM.....
94986M AA  0[WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | ..... 06/25/2014| MBS Paydown...........ccovvvervenees | cevverrveriennrireninnns | vrereennn 349,308 | o 349,308 | ............ 351,273 01/25/2038| 2FM.....
949912 AA 7| WFALT 2003-1 1A1 SEQ 5.75 9/25/2033.........cccoovves | venee 06/25/2014| MBS Paydown...........ccovverevevenees | vevermnineerenneninnns | cvvvreneenenn89,184 | i, 69,184 | ..coocvvnned 64,169 09/25/2033( 1FM.....
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18........... | ... 06/15/2014] PaydOWN.........ocvvrrerrrierinrrierires | ceerneeiesinerineniene | covveinerand 44,253 | ..o 44,253 | oo 47,708 | oo 46,081 12/15/2018| 2...........
96032Q AA  0|WESTR 2012-1 A ABS 4.50 09/20/2025..........ooccrmuee | cevee 06/20/2014| MBS Paydown..........ccceveererneenns | servmeernerineiseenns | eoveeerneens 341,590 | .o 341,590 | .o 341,590 | oo 340,378 09/20/2025| 1FE......
96032T AA  4|WESTR 2012-2A A ABS 3.0 01/20/2025...........cocovvee | vovee 06/20/2014| MBS PaydowN...........cvervrierniiiees | veeemrnerinnsnnirennnes | eovernnes 439,049 | ........... 439,049 | ........... 439,049 | ........... 437,763 01/20/12025
96032V AA 9| WESTR 2013-1A A ABS 2.25 08/20/2025 06/20/2014| MBS Paydown.... ...663,212 .663,212 ...663,212 662,867 08/20/2025)
96032V AB 7| WESTR 2013-1A B ABS MEZ 3.75 08/20/2025. .| 06/20/2014| MBS Paydown 112,746 112,746 112,746 112,649 08/20/2025,
960394 AP 9| WESTINGHOUSE CR 8.875 06/14/2014 06/14/2014) MALUILY........coovverreerirerincnirenins | cevierveenirenirenenee | e 3,550,000 ..3,550,000 | ..... 4,101,848 ..3,563,307 06/14/2014
961548 AS 3| WESTVACO CORP 7.50 06/15/2027.........cooceomvvenees | o 06/15/2014| Sinking Fund Redemption............ | «eceeeenernneerneeens | woveeerneens 618,000 | ............ 618,000 | ............ 625,731 | oo 624,146 06/15/2027
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031........ccccoevee | vevee 06/15/2014| PaydOWN........ccvvrrveirneieinrinnirenns | seerersenissisnsnsrinnns | cvvesneeenns 23,345 | v 23,345 | oo 23,345 | oo 23,345 09/15/2031 2...........
96928* CP 0| WALGREENS PROVIDENCE RI 6.66 10/15/32......... | ..... 06/15/2014] PaydOWN.........cvvrrereemerinrrienies | ceersernssisseineniinns | cveeinennnn 27,168 | .ovvverenne 27,168 | oo 27,168 | .o 27,168 10/15/2032| 2...........
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96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... | ..... 06/15/2014] PaYdOWN.........ovvvrrireirerinrirenies | ceeseisseissssneniene | cneeesena 22,230 06/15/2033| 2...........
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034 06/15/2014| Paydown. 27,218 05/15/2034
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033.. .| 06/15/2014| Paydown. .18,160 10/15/2033
96928* CU  9|LOWES WM BLAIR PASS 5.90 02/15/2029.............. | ..... 06/15/2014| Paydown. ..116,971 02/15/2029
96928* CX  3|HD WM BLAIR SER 2010-A 6.19 1/15/2035.............. | ..... 06/15/2014] PaydOWN........ccvvrreerveerinrrienires | ceernriiesinnrieniene | i 43,751 01/15/2035| 1...........
96928* CZ 8|CVS CAREMARK SER 2010E 7.25 1/15/2036.......... |..... 06/15/2014] PaYdOWN........ovvvrrereenerinrrienies | ceerseesssnnsrineninns | cvseineinns 16,277 01/15/2036| 2...........
96928* DA 2| VET AFFAIR HENDERSON NV 5.37 8/15/2031........ | ..... 06/15/2014| PaydOWN........coovvvireririrerinnisienes | seeensnssisssssisennnes | voverinnies 125,021 | oo 125,021 | oo 126,368 | ......cce.e. 126,132 08/15/20311...........
96928* DE  4|KOHL'S CORP CTL 5.80 1/25/2029.........ccrvvernvvernens | conee 05/25/2014| PaYdOWN.......coovvrrrrerirnerierirneens | sereeerineniesiseenns | e 115,337 | v 115,337 | v 116,410 | cooovvvennee 116,227 01/25/2029| 2...........
96928* DH 7| WAL-MART JOHNSON CNTY NY 4.56 8/15/2030.... | ..... 05/06/2014| PaydOWN..........cvuivreriiircrnrineienes | seeerinsressnsinerene | crevenens 9,832,553 | ......... 8,821,764 | ......... 8,904,763 | ......... 8,891,944 08/15/2030| 1...........
96928* DJ 3| FRANKLIN COUNTY OH 5.25 9/15/2031.......ccccouvvee | covee 06/15/2014| Paydown 09/15/2031| 1...........
96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029........... | ..... 06/15/2014| Paydown 10/15/2029{ 1...........
96928* EN 3| VET AFFAIRS MANSFIELD OH 4.16 2/15/2034 06/15/2014| Paydown. 02/15/2034
96928* EZ  6|VHA CTL SERIES 2012-1 5.04 9/15/2033 .| 06/15/2014| Paydown. 09/15/2033
96928* FH 5|LAFARGE CTL SER 2013-D 6.17 4/15/2025.. 06/15/2014| Paydown. 04/15/2025)
96928* FQ 5| GSA PORTLAND OR CTL 4.01 9/15/2033.......cccouvre | vevee 06/15/2014| Paydown 09/15/2033(1Z........
96928@ AA  3|SOUTH CAROLINA CTL 4.00 6/15/2023..........cccouuve. | cevee 06/15/2014] PaYdOWN........ovverrrrerirnerierineenns | seveesrrnenissiseenns | eoveeeneens 134,414 | e 134,414 | e 134,414 | ............ 134,400 06/15/2023| 1Z........
97358F AB 6| WINDSOR FINANCING TL B L+500 12/5/2017......... | ..... 06/30/2014] Paydown. .......ovviirisrieriinsiinniinns | seessiiessiississniinne | s 10,000 | .covoovrennes 10,000 [ oo 9,900 | oo 9,922 12/05/2017| 3FE......
3899999. Total Bonds - Industrial and Miscellaneous . . . . [SRSRIRNY [ 467,803,877 | ..... 473,227,066 | ..... 465,343,900 | ... 467,572,0% | .......... 5,852 |..13,416,973 | oo 0]..13,422,825 | ....ccocoonnn 0] . 464,007,412 | oo 0 |..3,796,465 |..3,796,465 | 10,113,314 | ..... XXX... [.XXX....
8399997, TOtAl BONMS = P 4. eieieiteet etttk | srins 494,509,693 | ..... 500,020,630 | ..... 496,414,190 | ..... 495,826,087 | .......... 5,852 |..13,238,668 | .....ccoovvenns 0 ]...13,244,520 | ...ccooonn, 0] . 490,713,227 | ccoovvvns 0 |..3,796,465 |..3,796,465 | 10,866,243 | ...... XXX... [ XXX....
8399999, TOtAI BONMAS........vvuieesieeiteresesriees e stk bbbt | o 494,509,693 | ..... 500,020,630 | ..... 496,414,190 | ..... 495,826,087 | .......... 5,852 |..13,238,668 | ......cccornenn. 0]...13,244,520 | ............... 0] . 490,713,227 | ....cocvunuee. 0 |..3,796,465 |..3,796,465 | 10,866,243 | ...... XXX... |.XXX....
Common Stocks - Industrial and Miscell Is
001747 AE 4| AMMC CLO 2012-11A SUB 0 10/30/23. . |R.. | 05/31/2014| Book Value Adjustment.. XXX
001750 AB 4| AMMC CLO 2011-9A 01-15-22 R.. | 04/30/2014| Book Value Adjustment..
001752 AE 4| AMMC CLO 2012-10A SUB 04/11/22........ccccosvvrmnrenns R.. | 04/30/2014| Book Value Adjustment................ | ceereerreersernninns | worerernenn309,598 [ coviivee e XXX [ ot [ | e [ [ | oevrneeinneinnend0 [ [V
00176B AF  0|AMMC CLO 2013-13A SUB 0 01/24/26..................... R.. | 04/30/2014| Book Value Adjustment..............c. | ceevvererereneenniens | erverrnnendB0,619 [ iviiiic e XXX [ s [ | e [ [ | oevneennninnd0 [ [V
00176E AE 7| AMMC CLO 2013-12A SUB 0 05/10/25............cconecn. R.. | 05/31/2014| Book Value AdiUStMENL..........cccce. | corvrrerrrererncennnens | vorererneenn 284,855 | coviiic e XK [ e [ | e [ [ | o0 [ [V
139794 50  7|CAPITAL BANK FINANCIAL-CL A.....ccvvvvvnvirirninee [ s 06/18/2014| Exchanged...........cocvvveneermrneinnnns | cvvene 14,715.000 | ............ 221,461 | .o XXX | i 221,461 | oo 369,494 | ..... (113,306) | .vvvvvvvvererires | e | crvees (113,306) | ..oovvcvvneree (U
23204G 10 0| CUSTOMERS BANCORP INC........ccocomeremrirrerirerirnne [ v 04/17/2014| FRIEDMAN BILLINGS RAMSEY. | ...... 35,000.000 | ............ 789,583 | ..ovveee XXX [ i 586,250 | ............ 586,250 | ..... (129,850) | vvvvverrerrris | cerererneeiinrines | v (129,850) | cvvvvvvrvires [
247361 70 2|DELTA AIRLINES INC.....coovveerererreircineiseriienis | oeees 05/03/2007| Book Value AdjUSMENL..........ccccc. | cererevnrrinerirneinns [ eevrerrerineirneeinees [ eenereened XK [ i 95,625 | .ooucvenrernenieninees [ eerneniinninnniiens | e | e | e 0 [ o | e | ceeneesnninenes | e | e 0 [
716933 10 6|PHARMACYCLICS INC......cocovrrirrrirrirereisnrsnierinnes | veves 05/14/2014| BERNSTEIN.......ooovvvervrircirerinins | onens 80,000.000 | ......... 2,054,467 | ..covcreee XRXovvee | v 1,779,664 | ......... 1,779,664 | ..vovicvvnins [ [ v | v (V1 TN ST 1,779,664 | ..o | e 274,803 |..... 274,803 [
89147U 10 0| TORTOISE ENERGY CAPITAL CORP........cccovurimrns | conee 06/23/2014] Exchanged.........cocenirnnrinieinennns | conens 85,900.000 3,155,908 1,996,453 44,531 | ..(1,718,000) | .. c(1,718,000) [ v | s 1,086,635 .1..2,069,273 |..2,069,273 | ...... 74,089 |...... XXXeo [ Ui
9099999. Total Common Stocks - INdustrial aNd MISCEIANEOUS. ..........rvuuiiuuiieiiiesieiiiesi ettt st et 7,195,372 4,679,452 ..2,779,939 | ..(1,961,156) | . ....(1,961,156) 4,647,965 0 |..2,547,408 |..2,547,408 | ..... 74,089 |...... XXX... [.XXX....
Common Stocks - Parent, Subsidiaries and Affiliates
ADJUSTMENT TO SALE OF
204606 11 5| CONSOLIDATED FINANCIAL CORPORATION........ | ..... 07/01/2012| SUBSIDIARY [ | e (159,604) | oo XXX oorvve [ e | e | e | s | s | e 0 ..(159,604) | ...(159,604) | ..
9199999. Total Common Stocks - Parent, Subsidiaries and Affiliates. 0 0 0 0 0 0 ...(159,604) | ...(159,604) | .
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9799997 Total CommMON StOCKS = Pat 4........ it ssesssnsssnssssnsssnsssssssnssssssenssssssnsssssssessssssssssesssssssensens | oneernes 5089, 768 | covivress XXX wrssnen | evrienas 4,679,452 | ........ 2,779,939 | ..(1,961,156) | ..covovvvrnns (U I 0 | ..(1,961,156) | .ccooovvrrnns [V [ 4,647,965 | ..o 0 |..2,387,804 |..2,387,804 | ...... 74,089 |...... XXX... [ XXX....
9799999. Total COMMON SHOCKS.......iuuuiiiiiiiisiiiiriitiisiiiis bbb snnssnssssssesssssnssensssissssssnssesnses | eveenee 3000, 108 | corvvennee XKKuiiiiias | o 4,679,452 | ......... 2,779,939 | ..(1,961,156) . (1,961,156) | o0 | s 4,647,965 .2,387,804 |..2,387,804 | ...... 74,089 |..... XXX... [.XXX....
9899999. Total Preferred and Common Stocks...... 4,679,452 ..2,779,939 | ..(1,961,156) | . 0 |...(1,961,156) 4,647,965 ..2,387,804 |..2,387,804 | ...... 74,089 |...... XXX... [ XXX....
9999999. Total Bonds, Preferred and Common Stocks......... et | 000 D01,545,481 | i XXX | s 501,093,642 | ..... 498,606,026 | ..(1,955,304) | ..13,238,668 .0 |...11,283,364 20 495,361,192 ..6,184,269 |..6,184,269 | 10,940,332 |...... XXX... | . XXX....
number of such issues:.....7.

(a) For all common stock bearing the NAIC market indicator "U" provide: the
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Statement as of June 30, 2014 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
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Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS .07/12/2013... | .07/10/2014... B 2,252,249 | ....1,651.4200 223,326 |*#... 223,326 | .o TAA32 | oo ....(44,856) ... |B....

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT MORGAN STANLEY. .08/09/2013... | .08/08/2014. . ,397,457 | ....1,691.6600 199,736 | *#... 199,736 (37,238) B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... ROYAL BANK OF CANADA.. .09/25/2013... | .09/12/2014... B 1,993,380 | ....1,685.6300 202,792 |*#... 202,792 (33,786) ...|B...

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS .10/11/2013... | .10/09/2014... I - 3,003,786 | ....1,658.6700 408,549 |*#... | oo 408,549 ...(72,366) | ... ...|B...

S&P 500 CALL OPTIONS........... [EQUITY INDEX PRODUCT.......... ROYAL BANK OF CANADA.. .11/15/2013... | .11/13/2014... I [ 2,437,077 |...1,778.6490 152,902 | *#... | .cooeeeee 152,902 ...(42,222)] .... . .|B....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......ccvvvvrrmrrrirs vvrrer A2113/2013... [ 1211172014, | oo [ e 3,700,330 |....1,783.4721 255,588 |*#... | .o 255,588 | ..ot 114,195 | oo cereene(BAA21) | i [, | P |-

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... . | CREDIT SUISSE .01/10/2014... | .01/08/2015... B 1,462,595 | ...1,837.4900 | ...coovvrmverrierirnns | e 41,335 | oo | e 66,195 | *4... ..66,195 | ......... 42,083 | ..coooorrrirrria ...(17,223)

S&P 500 CALL OPTIONS........... [EQUITY INDEX PRODUCT.......... . | MORGAN STANLEY. . .02/14/2014... | .02/13/2015... I 2,397,000 |....1,818.3246 81,072 144,788 | *4... | .........144,788 (27,024)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... WELLS FARGO.........crmvervivncrriiins cvveres .03/14/2014... | .03/12/2015... | c.oooocvrrres [ e 2,486,998 |....1,867.1530 | ...covvvrrrrrrerrenns | crverrinnns 67,025 | ..ocvvveeceriiiens | i 107,598 | *#... | o 107,598 | ... 57,329 | cooovvercrriieens ....(16,756)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... .04/11/2014... | .04/09/2015... I - 2,666,812 |....1,871.7000 53,274 129,238 |*#... | e 129,238 84,843 (8,879)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | WELLS FARGO .05/09/2014... | .05/08/2015... I 2,324,996 | ....1,876.6200 63,396 119,750 | *#... | e 119,750 | ........... 61,637 (5,283)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......cvvvvrrmrrirrs s .06/13/2014... | .06/12/2015... | ...oooevrererne [ onre 2,302,077 |....1,942.6400 59,643 TT,784 | 4. | 77,784 | .......... 18,141

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... .. | BNP PARIBAS NY. .07/09/2013... | .07/06/2014... .119,728,627 |...1,631.8900 | ..... 2541470 | oo [ e [ s 4,848,885 | *#... | ...... 4,848,885 | ...... 2,053,579 oo | (1,270,735) | ...

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... .07/09/2013... | .07/06/2014... . |..140,900,376 | ....1,631.8900 |...... 3,800,767 7,537,977 [*#.. | ... 7,537,977 | ...... 3,205,733 o [+(1,900,384) | ....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......covvvirimrrrirs cvvrres .07/09/2013... | .07/06/2014... | ..ocoovrreens ....62,774,395 |...1,631.8900 | ...... 1,454,449 3,013,094 [*#... | ...... 3,013,094 |........ 853,444 | .oovooerrrieeins | e (727,224)

S&P 500 CALL OPTIONS........... |[EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .07/09/2013... | .07/06/2014... B [ 6,718,710 |...1,631.8900 | ........ 151,843 520,976 |*#... 520,976 | ......... 439,573 cor | eereenen(75,921) | ...

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BNP PARIBAS NY .07/22/2013... | .07/20/2014... .1..109,055,559 | ....1,692.0900 |...... 2,140,391 | i [ i | e 4,404,693 |*4... | ... 4,404,693 | ...... 2,105,610 |.(1,070,196) | ....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... BNP PARIBAS NY.....covmnrrriiinnins s 07/22/2013... | .07/20/2014... | ccoovovecrenes .127,714,530 |....1,692.0900 | ..... 3,180,617 6,809,436 |*#... | ... 6,809,436 | ...... 3,290,535 | ..oooerreieecrriins [ e (1,590,309)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. .07/22/2013... | .07/20/2014... .1.---53,669,331 |....1,692.0900 |...... 1,061,594 2,602,741 [ M. | ... 2,602,741 | ......... 996,075 | covvvvermerrevereeens | ceveenn (530,797) | ....

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS .07/22/2013... | .07/20/2014... e 6,645,445 |...1,692.0900 | ........ 149,988 721,109 ... | . 721,109 | ......... 631,580 e (74,994) | ...

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MERRILL LYNCH.....ooovverrevinnrriiins e .08/07/2013... | .08/06/2014... | .....covevveeee ..142,548,157 |....1,697.3700 | ...... 2,701,190 5,624,474 |*#... | ... 5,624,474 | ...... 2,688,302 | ....vvvvvrrcrriirrs [ e (1,350,595)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MERRILL LYNCH .08/07/2013... | .08/06/2014... ..184,812,149 |...1,697.3700 | ..... 4,470,675 9,733,017 [*... | ... 9,733,017 | ...... 4,689,196 o|(2,235,337) | ...

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. . .08/07/2013... | .08/06/2014... ...713,524,173 | ....1,697.3700 | ...... 1,361,439 3,491,849 *#... | ... 3,491,849 | ... 1374143 | oo | e (680,719) | ....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......ccvvvvcrrmrriirs s .08/07/2013... | .08/06/2014... | .....cceevveees ..11,728,721 |...1,697.3700 | ......... 247 AT6 402,433 | " | s 402,433 | ......... 353,557 | covveveeerrerinenns | v (123,738)

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... MORGAN STANLEY. .08/21/2013... | .08/20/2014... ..106,822,024 | ....1,652.3500 | ....... 2,050,652 | ...ooorrvveeerreinns [ e [ s 4,205,821 | *#... | ...... 4,205,821 | ...... 1,812,122 wer | (1,025,326)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BNP PARIBAS NY .08/21/2013... | .08/20/2014... .141,426,151 |....1,652.3500 | ..... 3,370,571 7,160,104 [*#... | ...... 7,160,104 | ...... 3,093,437 .| .....(1,685,285)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BNP PARIBAS NY.....covvrrrmrrrrecirns s .08/21/2013... | .08/20/2014... | ....ccovnecn. ....58,447,338 | ....1,652.3500 |...... 1,140,755 2,746,429 [*#... | ... 2,746,429 | ......... 814,192 | oo | e (570,377)

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .08/21/2013... | .08/20/2014... B 6,201,684 |....1,652.3500 |........ 134,577 591,240 |*#... | ......... 591,240 | ......... 462,738 wer | veerennn(67,288)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MERRILL LYNCH . .09/09/2013... | .09/06/2014... ..107,446,090 | ....1,655.1700 |...... 2,192,843 | oo [ e | e 4,155,810 | *4... | ...... 4,155,810 | ...... 1,991,762 o[ (1,096,422)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MERRILL LYNCH.....coosverriirenriiins v .09/09/2013... | .09/06/2014... | ...ooooevrenes ..145,581,954 |....1,655.1700 | ...... 3,970,329 7,882,313 [*... | ... 7,882,313 | ... 3,783,623 | ..o [ e (1,985,164)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BNP PARIBAS NY .09/09/2013... | .09/06/2014... .1.-60,692,924 | ....1,655.1700 |...... 1,387,177 2,912,009 [*... | ..... 2,912,009 |...... 1,036,748 | .oovvooerrrrrnenns | v (693,588)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. .09/09/2013... | .09/06/2014... e 8,590,651 |....1,655.1700 | ........ 208,753 464,443 | M. | .o 464,443 | ......... 374,883 | oo | e (104,376)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE........omvevvrmeriiiins cvveres .09/23/2013... | .09/20/2014... | ..oovoorevneees ....89,205,642 |....1,709.9100 | ...... 1,623,002 3,308,132 [*#... | ...... 3,308,132 | ...... 1,685,917 | covvvveerrriireenes | v (811,501)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | CREDIT SUISSE .09/23/2013... | .09/20/2014... ..132,241,036 |....1,709.9100 | ..... 3,250,517 6,977,253 |*#... | ... 6,977,253 | ...... 3,567,908 o|.(1,625,258) | ....

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... ROYAL BANK OF CANADA.. .09/23/2013... | .09/20/2014... ....54,382,918 |...1,709.9100 | ...... 1,011,703 2,717,733 [ ™. | . 2,717,733 | ...... TATA3TA | s | e (505,851)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... MORGAN STANLEY......covvcivmririrs v .09/23/2013... | .09/20/2014... | c.oooorrvvr [ e 7,279,625 |...1,709.9100 |........ 168,887 589,398 |*#... | ...c..... 589,398 |......... 496,170 (84,444)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BARCLAYS... .10/07/2013... | .10/06/2014... .1....91,757,882 |....1,690.5000 |...... 1,702,175 3,395,212 | *#.. 3,395,212 | ...... 1,670,144 (851,088)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BARCLAYS... .10/07/2013... | .10/06/2014... .1.172,549,798 | ....1,690.5000 | ...... 4,377,794 9,095,122 [*#... | ... 9,095,122 | ...... 4,499,019 [ .oovvvvereerriiies [ eorne (2,188,897)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... ROYAL BANK OF CANADA............ eeees .10/07/2013... | .10/06/2014... | ...cooovneens ....60,757,528 | ....1,690.5000 | ...... 1,222,339 3,005,633 [*#... | ...... 3,005,633 |...... 1,208,865 | .cvvvvvvrervernnnenns | coveenn (611,169)

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... .. | MORGAN STANLEY. .10/07/2013... | .10/06/2014... I 9,350,975 |....1,690.5000 | .......... 218,813 351,029 |*#... | .o 351,029 | ......... 308,201 | oo [ s (109,406)

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE. . .10/21/2013... | .10/20/2014... .| .--84,204,317 |....1,744.5000 | ...... 1,601,547 3,019471 [*... | ... 3,019471 | ... 1,664,398 | ...oovoerieriines | e (800,774) . .|B....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE........oomvevvimrriiins evveres 10/21/2013... | .10/20/2014... | ccooooorns ..139,856,024 | ....1,744.5000 3,550,716 7,008,624 |*#... | ...... 7,008,624 |...... 3,870,585 | ...overrvverncrrrins [ e (1,775,358) | .evvvevrcrriens [ crvrrereeirinneneenns | P =

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......cvvvvrrmerirrs s 10/21/2013... | .10/20/2014... | ccooveovnes ....51,272,954 | ....1,744.5000 988,426 2,530,612 |*#... | ...... 2,530,612 | ...... 1,351,431 | oo | e (494,213) | oo | e | P— =S




Statement as of June 30, 2014 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

1'9030

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 Change in | (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.JA.C.V. Accretion Items Exposure Entity Quarter-end (b]

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......cvvvvrrmerrrrs s 10/21/2013.... | 10/20/2014... | cooooovvvv [ e 7,698,543 |...1,744.5000 | ........ 184,380 457347 M. | s 457,347 | ......... 416,384 | ..cooverrrirrernnnns cereenne(92,190) =S

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... .11/07/2013... | .11/06/2014... .|....44,868,345 | ....11,770.4900 |......... TT6,489 | .oovoeecrveeeeenens | cevvveeeresiennenes v 1,495,413 ... 1495413 | ....... 840,164 | .... (388 245) ... |B....

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE. 11/07/2013... | .11/06/2014. ....53,816,633 | ....1,770.4900 984,237 ..1,906,716 |*#... | ......1,906,716 |.....1,072,019 ..(492,119) B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... 11/07/2013.... | .11/06/2014... ....63,209,796 |....1,770.4900 | ...... 1,358,813 2,684,207 [*#... | ...... 2,684,207 | ... 1,520,865 (679,407) ...|B...

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... 11/07/2013... | .11/06/2014... .|....52,650,976 |....1,770.4900 |...... 1,224,317 2,449,252 |*#... | ...... 2449252 | ...... 1,394,858 (612,158) ...|B...

S&P 500 CALL OPTIONS........... [EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... . .11/07/2013... | .11/06/2014... ....64,267,572 | ...1,770.4900 | ...... 1,605,156 3,245,718 [*#... | ... 3,245,718 | ...... 1,858,060 (802,578) . |B....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE.........cconmimiriinens v .11/07/2013... | .11/06/2014... ...64,872,878 | ...1,770.4900 | ...... 1,672,671 3,403,742 [*... | ... 3,403,742 |...... 1,952,276 (836,335) [ ..ovvererereries [ i | P |-

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... .. | MORGAN STANLEY. .11/07/2013... | .11/06/2014... ....13,697,012 | ....1,770.4900 299,965 360,598 |*#... | .o 360,598 | ......... 346,178 (149,982)

S&P 500 CALL OPTIONS........... [EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE. . .11/07/2013... | .11/06/2014... ....78,620,119 | ....1,770.4900 | ...... 1,379,690 3,895,061 | *#... | ...... 3,895,061 |...... 2,232,879 |.... (689,845)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BARCLAYS.........ommrriemmerreiinenriins veeres A1/2172013... | 11/20/2014... | oo [ e 9,292,486 | ....1,781.3700 255,543 401,139 [ " | s 401,139 | ......... 413,585 | ..o [ e (127,772)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BNP PARIBAS NY. 11/21/2013... | .11/20/2014... ....37,375,364 |....1,781.3700 | ........ 719,027 ..1,205,699 [*#... | ... 1,205,699 | ......... 729,234 JOVR R (359,514)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BNP PARIBAS NY. 11/21/2013.... | .11/20/2014... ....53,746,818 |...1,781.3700 | ...... 1,094,928 |.. e [ e 1,844,145 || L 1,844,145 | ...... 1,119,609 i (547,464) | ....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BNP PARIBAS NY 11/21/2013.... | .11/20/2014... ....62,000,032 |....1,781.3700 | ...... 1,493,469 2,552,814 | *#... 2,552,814 | ... 1,567,043 | covvoeerrerieenns | v (746,735)

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... BNP PARIBAS NY. 11/21/2013.... | .11/20/2014... ...42,360,450 |....1,781.3700 |...... 1,143,328 | oo | e | ceviiieenns 1,977,334 |*#.. | ...... 1,977,334 | ...... 1,222,684 JOV R (571,664)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. A1/2172013.... | .11/20/2014... .|....73,185,375 | ....1,781.3700 | ...... 2,117,868 3,697,344 |*#... | ... 3,697,344 | ...... 2,295,255 | ... wor | -.(1,058,934)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......covvvirimrrrirs cvvrres A1/2112013... | 1172012014 | covvvores ....62,195,304 |....1,781.3700 | ...... 1,367,943 2,969,423 [*#... | ... 2,969,423 | ... 1,917,790 | covvvereerreirenens | v (683,971)

S&P 500 CALL OPTIONS........... |[EQUITY INDEX PRODUCT.......... MORGAN STANLEY .12/09/2013... | .12/06/2014... ....10,617,859 | ....1,805.0900 | ......... 241,025 163,123 | *#... | ccoveenee 163,123 | ........ 207,187 BV I (120,513)

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... MORGAN STANLEY . .12/09/2013... | .12/06/2014... .|....56,815,785 | ....1,805.0900 |...... 1,139,092 2,313,531 [*#... | ... 2,313,531 |..... 1,535,282 B (569,546)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY ......ovevvvmrriirans s .12/09/2013... | .12/06/2014... | ... ...32,219,421 | ....1,805.0900 | ......... 574,063 913,876 |*#... | ......... 913,876 | ......... 566,564 (287,031)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. .12/09/2013... | .12/06/2014... ....65,822,895 | ....1,805.0900 |...... 1,294,774 2,060,451 [*#... | ...... 2,060,451 | ...... 1,284,702 BV IO (647,387)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. N .12/09/2013... | .12/06/2014... .|....43,480,740 | ....1,805.0900 964,258 | ...oooouerrriiennns | cervriereeiinenens | ceeeieeenns 1,548,687 |*4... | ...... 1,548,687 | ......... 968,272 | ... JOV O (482,129)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......cvvvvrmmerrrrs s .12/09/2013... | .12/06/2014... | ..covoornees ....66,246,308 | ....1,805.0900 | ...... 1,720,155 2,795914 [*.. | ... 2,795914 | ... 1,755,243 | covvvecevvirneens | v (860,077)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS .12/09/2013... | .12/06/2014... .|....50,407,257 |....1,805.0900 |...... 1,402,397 2,312,263 [*#... | ... 2,312,263 | ...... 1,448,831 i (701,198) | ....

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. 12/23/2013... | .12/20/2014... I 7,819,450 |....1,818.3200 | ........ 195,486 215,896 |*#... | ..o 215,896 | ......... 256,508 |.... (97,743) | ...

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BNP PARIBAS NY.....cvvvmmnrriiiinnins s 12123/2013... | .12/20/2014... | ccoovoorns ....51,865,634 |...1,818.3200 | ...... 1,052,818 | covvveerrrerienens | cevvrieerevniennens | cvvvienenns 1,949,593 | *#... | ...... 1,949,593 | ...... 1,353,511 | oo | e (526,409)

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... BNP PARIBAS NY. 12/23/2013... | .12/20/2014... ....31,424,782 |...1,818.3200 | ........ 571,872 852,062 |*#... | ..o 852,062 | ......... 551,933 IOV R (285,936) | ....

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BNP PARIBAS NY. 12/23/2013... | .12/20/2014... .|....68,355,670 |....1,818.3200 |...... 1,380,782 2,071,071 [*#... | ... 2,071,071 | ...... 1,343,801 |.... JOV R (690,391) | ....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MERRILL LYNCH.....ooovververisrnriies s 12123/2013... | 12/20/2014... | ccovvorens ....51,469,143 |....1,818.3200 | ...... 1,182,337 | covvevveveeiieeenes | cevviissnensinsnenns | cvevnnnenns 1,790,142 |*4... | ...... 1,790,142 | ...... 1,163,559 | covvvvorerriiriennns | v (591,168)

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... .. | MERRILL LYNCH.. .12/23/2013... | .12/20/2014... .|....66,200,622 |....1,818.3200 |...... 1,683,485 2,567,865 | *#... | ...... 2,567,865 | ...... 1,671,739 | .... B (841,743)

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... . .01/07/2014... | .01/06/2015... B 9,024,124 | ....1,826.7700 224,701 109,202 | *#... | wcoveueee 109,202 |.......... (21,873)] .... ....(93,625)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......ccovvvrmmrirrrs s .01/07/2014...| .01/06/2015... | ...ocoorevrenes ...49,213,152 | ....1,826.7700 980,346 | ..oovvevrcrrrieenns | creerenns 1,744,298 |*4... | ...... 1,744,298 | ...... 1,172,429 | oo | v (408,477)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... .01/07/2014... | .01/06/2015... o[ ...48,899,479 |...1,826.7700 | ...cooovrrvermmmrreens | v TR I 728 IO v 1,395,620 o | 1,395,620 | ......... 846,603 IOV R (392,155)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | CREDIT SUISSE... . .01/07/2014... | .01/06/2015... .|....43,690,570 |....1,826.7700 869,138 v 1,291,755 [ | 1,291,755 | ......... 784,758 |.... IOV O (362,141)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE........omvevvrmeriiiins cvveres .01/07/2014...| .01/06/2015... | ....vcoevreees ....56,021,714 | ...1,826.7700 | .....covoormerreercrne | o 1,267,777 | oo | cvevvneenns 1,900,413 |*4... | ...... 1,900,413 | ...... 1,160,876 | ovvvoerrrevereerns | v (528,241)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | CREDIT SUISSE .01/07/2014... | .01/06/2015... .|....46,641,838 |....1,826.7700 e 176,789 | oo | cvvvvieenns 1,778,573 | *4... | ...... 1,778,573 | ...... 1,092,113 i (490,329) | ....

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... MORGAN STANLEY. . .01/21/2014... | .01/20/2015... e 9,660,438 | ....1,838.7000 |.... 234,749 208,132 |*#... 208,132 | oo 71,195 | ... ...(97,812)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... MORGAN STANLEY......covvcivmririrs v 01/21/2014...| .01/20/2015... | ...ovcovnnns ...48,495,752 | ....1,838.7000 932,357 | covveeeeveerirennnns | crveiinenns 1,637,724 |*#.. | ... 1,637,724 | ...... 1,093,849 | oovvveerviieenns | e (388,482)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... BARCLAYS .01/21/2014... | .01/20/2015... .|....51,761,989 |....1,838.7000 971,223 1,416,442 (M. | ... 1,416,442 | ......... 849,895 JOV O (404,676)

S&P 500 CALL OPTIONS........... |[EQUITY INDEX PRODUCT.......... ROYAL BANK OF CANADA.. .01/21/2014... | .01/20/2015... .|...40,685,546 | ....1,838.7000 |.... 781,759 |.... v | e 1,167,053 | Ko | 1,167,053 | ......... 711,027 | .... B I (325,733)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE........ovvvrveimrriiins wvverns 01/21/2014... | .01/20/2015... | ccovvovrrreens ...52,309,825 |....1,838.7000 | .....cvvevrurreerans | o 1,172,967 | covvveecrriiieeenns | crevvnnenns 1,736,510 | *4... | ...... 1,736,510 | ...... 1,052,280 | .cvvveorrerreinneeens | v (488,736)

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .01/21/2014... | .01/20/2015... ....45,114,103 | ....1,838.7000 I 1,158,829 | 1,734,030 | ...... 1,058,046 B (482,845)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | WELLS FARGO .02/07/2014... | .02/06/2015... ...12,110,443 | ...1,773.4300 278,540 S 218,528 | ..o 32,834 ...(92,847)
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S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......cvvvvrrmerrrrs s .02/07/2014... | .02/06/2015... | ...cooevveeee ....83,341,232 | ...1,773.4300 | ....covvovrrerrierrns | o 1,366,882 | ..ooovovmcrrrirrecnns | crvereen 2,711,860 |*#... | ...... 2,711,860 |...... 1,800,606 | ..ooooormrrererrerns | v (455,627) =S

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS... .02/07/2014... | .02/06/2015... .|....46,814,110 |...1,773.4300 |.... JOVR 902,266 ..1,405,318 | *#... 1,405,318 | ......... 803,807 |.... (300,755) ... |B....

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT......... BARCLAYS .02/07/2014... | .02/06/2015. ....62,540,640 | ....1,773.4300 1,276,253 ..1,996,399 [*#... |.....1,996,399 | ......1,145,563 ..(425,418) B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS... .02/07/2014... | .02/06/2015... ....58,597,333 |....1,773.4300 1,336,872 |.... o | 2,112,855 || 2,112,855 | ...... 1,221,607 (445,624) ...|B...

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. .02/07/2014... | .02/06/2015... .|....72,725,966 | ....1,773.4300 1,958,742 | oovvveevevrennens | cveviinens 3,155,598 |*#... | ...... 3,155,598 | ...... 1,849,770 (652,914) ...|B...

S&P 500 CALL OPTIONS........... [EQUITY INDEX PRODUCT.......... MORGAN STANLEY . .02/07/2014... | .02/06/2015... B 1,657,824 | ....... 121.2400 | .... SOV 41,569 59,519 | *#... 59,519 [ ..ooovvenns 31,806 |.... ....(13,856) . |B....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... BARCLAYS.....coooverimrinereireriieees e .02/21/2014... | .02/20/2015... ....10,332,084 | ....1,839.7800 256,236 221,859 | *#... 221,859 | ..o 51,036 (85,412) | P |-

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... .. | BNP PARIBAS NY. .02/21/2014... | .02/20/2015... ....49,858,354 |....1,839.7800 | .....ooocoreverrverens | v 988,614 | .covvvverecrrri v 1,716,336 [ | 1,716,336 | ...... 1,057,260 IO O (329,538)

S&P 500 CALL OPTIONS........... [EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... .02/21/2014... | .02/20/2015... ...47,318,146 | ....1,839.7800 895,552 v 1,281,042 | L | 1,281,042 | ......... 684,008 |.... IOV O (298,517)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE........oomvevvimerriiins cvveres .02/21/2014... | .02/20/2015... ....38,509,190 |....1,839.7800 | .....coooemmerrverane | crrverner 761,903 | coovveerecvrrineenns | ceveveeenns 1,093,047 |*4... | ...... 1,093,047 | ......... 585,112 | cevvvveeerreverncens | ceveenn (253,968)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... .02/21/2014... | .02/20/2015... ....57,823,09 | ....1,839.7800 O 1,288,918 1,864,187 [*#... | ... 1,864,187 | ...... 1,004,908 JOVR R (429,639)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | CREDIT SUISSE... . .02/21/2014... | .02/20/2015... .|....56,642,356 |....1,839.7800 |.... OV 1,495,044 0 2,191,528 | ... 1,194,832 | .... IOV O (498,348)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... ROYAL BANK OF CANADA............ e .02/21/2014... | .02/120/2015... | c.coooevrvr [ 1,042,820 | ....... 127.6000 22,638 #... 23,692 8,600 [ ..ooorrvveererrrrirns [ rrvrieeenn (7,546)

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... .03/07/2014... | .03/06/2015... ...12,327,761 | ....1,877.0300 295,127 . 1,944,336 | ......... 819,688 I (374,883)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... . .03/07/2014... | .03/06/2015... .{....56,360,919 |....1,877.0300 | ....ccooorrrmrmrree | verene 1,499,531 SR 0 1,944,336 | ...... 1,722,991 | ... ...(73,782)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BNP PARIBAS NY ... cvveres .03/07/2014... | .03/06/2015... | ...coovrereens ....55,303,059 |....1,877.0300 | ....ovvvrrrrrreerans | o 1,086,893 | .ovvveovnrrrvrrnnnns | crerrieenns 1,515,479 |*4... | ...... 1,515,479 | ......... 700,310 | covveeereerreerieeens | ceveenn (271 723)

S&P 500 CALL OPTIONS........... |[EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE. .03/07/2014... | .03/06/2015... ....58,334,435 | ....1,877.0300 S 1,094,880 1,407,146 | *4... | ...... 1,407,146 | ......... 585,986 BV I (273,720)

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... . | BARCLAYS .03/07/2014... | .03/06/2015... .|..42,305,330 |....1,877.0300 |.... B I 817,244 | .... v | 1,056,283 | *Ho | 1,056,283 | ......... 443,350 | ... BV I (204,311)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... CREDIT SUISSE........ovvvvvimrriiins cvveres .03/07/2014... | .03/06/2015... | ...coooerreees ..43,027,543 | ...1,877.0300 | ...oovvevrrerriirans | o 896,985 | ...ooooevrrriinnnns | crvvreenns 1,157,973 | *4... | ...... 1,157,973 | .oveevn. 485,234 (224,246)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | CREDIT SUISSE... .03/07/2014... | .03/06/2015... .|...44,437,540 | ....1,877.0300 e 1,083,814 1,402,696 [*#... | ... 1,402,696 I - (270,953) | ....

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BNP PARIBAS NY. .03/07/2014... | .03/06/2015... I 2,383,862 | ....... 130.1700 |.... 51,644 | ... | 47,828 | *H... | e 47,828 | .. . (12911

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BARCLAYS........cmmrrmemmmerreminmenniins veeees .03/121/2014... | .03/20/2015... | ..ovvoornvnenes 211,709,191 101,872,000 | e [ s 290,388 | .covvvvrmcrrriineenns | creereeenenes 170,849 | *4... | e 170,849 |.......... (46,942) | ..oooocrrrierrnnns ceveennen(72,597)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS .03/21/2014... | .03/20/2015... ..57,172,691 |....1,872.0100 OV 1,142,226 1,632,143 [ ", | . 1,632,143 | ......... 775,473 IOV O (285,557) | ....

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MERRILL LYNCH.. .03/21/2014... | .03/20/2015... ....56,846,970 | ....1,872.0100 I 1,055,854 1,370,209 [*#... | ... 1,370,209 | ......... 578,319 |.... IOV R (263,963) | ....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MERRILL LYNCH......covvvvvirerriiies v .03/21/2014... | .03/20/2015... ...49,381,443 |....11,872.0100 | ....ovvvvrmmmrrrrans | v 990,261 1,289,159 | *#... | ...... 1,289,159 | ......... 546,463 | ..oooooerrriieenns | e (247,565)

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... MERRILL LYNCH.. .03/21/2014... | .03/20/2015... ....48,629,000 | ....1,872.0100 JOV 1,044,791 1,364,956 | *#... | ...... 1,364,956 | ......... 581,363 IOV R (261,198)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MERRILL LYNCH.. . .03/21/2014... | .03/20/2015... .|....50,235,581 |....1,872.0100 |.... JOO 1,235,488 |.... o | e 1,622,064 | H | 1,622,064 | ......... 695,448 | .... JOV R (308,872)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MERRILL LYNCH.....ooovververisrnriies s .03/21/2014... | .03/20/2015... | c.ovvovrerreens 172,220,562 | ....1,872.0100 | ...oovvoorrvrrieriens | oo 1,909,668 | ..ovooovvrrrvrrnrnns | crvrrinenes 2,512,599 [*#... | ... 2,512,599 |...... 1,080,348 | .covvvoerriiriennns | v (477,417)

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... . | MORGAN STANLEY. .03/21/2014... | .03/20/2015... I 2,652,620 | ... 127.8600 66,596 60,894 |*#... | .... " ....(16,649)

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... BARCLAYS, .04/07/2014... | .04/06/2015... [ 14,663,496 | ....1,865.0900 | .....ccoooreriierreinn | verrrrnen 343,126 | oo [ e 204,563 |*#... | ... ...(81,375) | .... ceereennn(57,188)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BARCLAYS.......oommrreimmmereesinnenniins aveeres .04/07/2014... | .04/06/2015... | ....coorevrenee 172,232,944 | ...11,865.0900 | ....ovvvvrcrriernns | o 1,314,073 | cooveeecrrrreecnns | cvevrneen 2,179,037 [*#... | ... 2,179,037 | ..... 1,083,976 | ...ccovveurmerrrrrrres [ verrened (219,012)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS... .04/07/2014... | .04/06/2015... .|...40,602,083 |....1,865.0900 717,958 #... IOV R (119,660) | ....

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS... .04/07/2014... | .04/06/2015... ....64,885,026 | ....1,865.0900 |.... O 1,225,972 |.... JOV #... I - (204,329) | ....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BARCLAYS........oommerreemmerreninerniins veeees .04/07/2014... | .04/06/2015... ....58,983,689 |....1,865.0900 | .....cooccrmerreerrne | e 1,175,506 | ovvvverncrvrivenens | cvevveeenne 1,597,071 | *#... | ... 1,597,071 | ...cc...817,483 | oo | e (195,918)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... .04/07/2014... | .04/06/2015... .|....54,010,407 |....1,865.0900 OO 1,159,503 ..1,585,567 |*#... | ...... 1,585,567 IOV O (193,250)

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... . | CREDIT SUISSE... . .04/07/2014... | .04/06/2015... .|....46,875,646 | ....1,865.0900 |.... JOV 1,093,545 |.... oo | e 1,505,912 || 1,505,912 I (182,257)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... CREDIT SUISSE.......coovvvivmnriiiins cvveres .04/07/2014... | .04/06/2015... | .......cooevveee. ....55,791,444 | ...1,865.0900 | .......ccoommrreereine | ceeree 1,459,182 | oo | cvvvvien 2,022,173 [*#... | . 2,022,173 |........806,187 | ..oovverrerrerrrr [ s (243,197)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... MORGAN STANLEY. .04/07/2014... | .04/06/2015... I 1,784,446 | ....... 125.5700 39,790 44,646 | *4... | ..........44,646 . )

S&P 500 CALL OPTIONS........... |[EQUITY INDEX PRODUCT.......... MORGAN STANLEY . .04/21/2014... | .04/20/2015... 11,757,260 | ....1,864.8500 | .....ovvvrerirrrrinn | e 289,229 | oo | v 172,414 |*#... | ... 172,414 | .........(68,609) | .... ] )

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... WELLS FARGO.........omverrerrinserririins eveerns .04/121/2014... | .04/20/2015... | c.ovvvvrnrreens ....57,445,068 | ....1,864.8500 | ........ccroverreerrne | o 1,129,279 0 1,729,012 | ......... 787,946 | .covvooerriiiecens | v (188 213)

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... ROYAL BANK OF CANADA.. .04/21/2014... | .04/20/2015... ....38,743,374 | ....1,864.8500 725,899 e | 934,838 | ......... 329,922 BV I (120,983)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... ROYAL BANK OF CANADA.. .04/21/2014... | .04/20/2015... .1...37,410,451 | ....1,864.8500 |.... 741,449 | ... | S 957,712 | .ovuene. 339,838 |.... IOV O (123,575) | .... el . .

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......ccovvvrmmerrirs s .04/21/2014... | .04/20/2015... | ..oooooevrenee ....50,308,918 |....1,864.8500 | ........ccooverreerrne | o 1,051,764 | .coovoocrrrireecnns | cvvvvnnenns 1,360,984 |*4... | ...... 1,360,984 309,220 | P =

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......cvvvvrrmerirrs s .04/21/2014... | .04/20/2015... | ..oovooreees ...44,093,151 | ....1,864.8500 992,244 | ..ooooevrrrirnennns | e 1,293,555 | *4... | ...... 1,293,555 | ......... 301,311 | P— =S
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S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......cvvvvrrmerrrrs s .04/21/2014... | .04/20/2015... | ..oovoorevnenes ....50,424,129 |....1,864.8500 | ........coomerreerrne | e 1,235,904 | ..oooooeerrriennns | creerinnenns 1,619,382 | *4... | ...... 1,619,382 383,478 P =S

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. .04/21/2014... | .04/20/2015... ....42,080,557 | ....1,864.8500 e 1,154,503 1,514,647 (M. | ... 1,514,647 360,144 ... |B....

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT......... MORGAN STANLEY. .04/21/2014... | .04/20/2015. ,200,107 .124.7500 47,265 57,972 | *#... 57,972 | oo 18,584 (7877)] ... B

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. .05/07/2014... | .05/06/2015... ....14,396,653 | ....1,867.7200 359,916 186,021 | *#... 186,021 | ........ (143,902) (29,993) . ...|B...

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | MORGAN STANLEY. .05/07/2014... | .05/06/2015... .|....69,673,539 |....1,867.7200 JOV 1,387,338 2,142,992 [*#... | ...... 2,142,992 | ........ 871,265 | ...ooooorverieerns | v (115,612) [ cooovevrienenns | e 1. ...|B...

S&P 500 CALL OPTIONS........... [EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE. . .05/07/2014... | .05/06/2015... ....38,468,251 | ....1,867.7200 B [ 708,103 . 909,462 |*#... | ......... 909,462 | ......... 260,367 (59,009) 1. .|B....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE.......ooovvrveimrriiins eveeres .05/07/2014... | .05/06/2015... ..41,532,070 |....1,867.7200 | .....oovooevvrrrerans | s 818,313 | oo | crerreenns 1,054,758 |*4... | ...... 1,054,758 | ......... 304,638 | .covvovrerrriiiens cereereen(68,193) | v [ s | P |-

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .05/07/2014... | .05/06/2015... ....49,676,239 | ....1,867.7200 B 1,031,176 1,333,209 [*#... | . 1,333,209 | ......... 387,964 ...(85,931) | ...

S&P 500 CALL OPTIONS........... [EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... .05/07/2014... | .05/06/2015... ....46,859,958 | ....1,867.7200 I 1,002,070 ceereennn 1,207,741 | | 1,297,741 | ......... 379,177 vereeree(83,506) | ...

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE .05/07/2014... | .05/06/2015... ..46,729,474 | ...1,867.7200 | .....oooorvmerreerenne | o 1,094,354 | ..ooovocrrirnecnns | v 1425171 | *4... | .. 1425171 | ......... 422,013 | s ceveenne(91,196)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... .05/07/2014... | .05/06/2015... ....48,611,269 | ....1,867.7200 O 1,205,053 L1572,792 (M| e 1,572,792 | ......... 468,160 JOVR R (100,421) | ....

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | CREDIT SUISSE... . .05/07/2014... | .05/06/2015... ....60,420,857 | ....1,867.7200 e 1,645,971 coreennn2, 155,782 [ | 2,155,782 | ........ 646,976 i (137,164) | ....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......cvvvvrrmrrirrs s .05/07/2014... | .05/06/2015... | ...ccoevrvrerne [ onrec 3,269,853 | ....... 125.9800 | ...ovvevrencrrerinns | v 68,522 | ..ocvvveerrreriiens | ceeveeiieennenes 79,749 | ... | o 79,749 | ...ooeone. 16,937 (5,710)

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... BARCLAYS .05/21/2014... | .05/20/2015... ....15,834,349 | ....1,872.8300 405,359 205,867 |*#... | .o 205,867 |........ (165,712) (33,780)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | MERRILL LYNCH.. .05/21/2014... | .05/20/2015... .|....63,864,699 |....1,872.8300 e 1,331,971 | oo | v 1,915,285 | *#... | ...... 1,915,285 | ......... 694,311 | coovveerieeens | e (110,998)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE.......oomvrrveimnrriiins wveeens .05/21/2014... | .05/20/2015... | c.ovoovrerreens ....51,601,488 |....1,872.8300 | ....coovvrrvvrreerans | crrrrnnes 985,284 | ..ooooevrriirennnns | crerrnenns 1,249,649 |*4... | ... 1,249,649 | ......... 346,472 (82,107)

S&P 500 CALL OPTIONS........... |[EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .05/21/2014... | .05/20/2015... ....38,160,111 | ....1,872.8300 BT I 769,180 e | e 978,825 | ......... 273,743 ....(64,098) | ....

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... . .05/21/2014... | .05/20/2015... .1...50,851,962 | ....1,872.8300 I 1,056,774 | 1,347,655 | ......... 378,945 e (88,085) | ...

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... CREDIT SUISSE........ovvvvvimrriiins cvveres .05/21/2014... | .05/20/2015... | ..ccvoorerrenes ....50,893,469 |....1,872.8300 | .....oooverrerreerrne | o 1,120,410 B | 1,434,354 | ......... 407,311 | s v (93,368)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... .05/21/2014... | .05/20/2015... ....55,093,842 | ....1,872.8300 e 1,343,494 B | 1,727,958 | ......... 496,422 IOV O (111,958) | ....

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... . | CREDIT SUISSE... . .05/21/2014... | .05/20/2015... ....53,762,760 | ....1,872.8300 B | 1,889,883 | ......... 550,214 I (121,788) | .... . .|B....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......cvvvvrmmerrrrs s .05/21/2014... | .05/20/2015... | c.coorevrvre [ 1,988,800 | ....... 124.6900 #. 52,592 | .coovveenn. 13,116 (3,589) P =S

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS .06/09/2014... | .06/06/2015... ....14,304,672 | ....1,949.4400 0 113,708 (223,882)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. .06/09/2014... | .06/06/2015... ....72,361,303 | ....1,949.4400 - 0 1,398,141 | oo 15,457

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... BNP PARIBAS NY.....cvvvmmnrriiiinnins s .06/09/2014... | .06/06/2015... ...45,734,306 |....1,949.4400 | ......occoooomrrireee [ 010000828,850 [ ooovovvivirrriris [ i 818,568 |*#... | ..o 818,568 |.......... (10,282)

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... .06/09/2014... | .06/06/2015... ..A7,786,281 | ....1,949.4400 926,799 | *#.. 926,799 | .......... (10,327)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... .06/09/2014... | .06/06/2015... ...43,301,377 |....1,949.4400 858,026 |*#... | ........ 858,026 (9,361)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE .06/09/2014... | .06/06/2015... | ....cvvevnecn. ..46,161,199 |....1,949.4400 | .....coocconmvvrririee [ 000000952615 [ oo [ i 943,543 |*#... | ......... 943,543 (9,072)

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... .. | CREDIT SUISSE... .06/09/2014... | .06/06/2015... ....53,460,795 | ....1,949.4400 1,233,187 | *#... | ...... 1,233,187 (8,282)

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... . .06/09/2014... | .06/06/2015... ...56,911,626 | ....1,949.4400 1,422,653 |*#... | ...... 1,422,653 |........... (7,261)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE........ouvrrvimerriiins cvveres .06/09/2014... | .06/06/2015... | ....coorevreees ....67,249,839 | ....1,949.4400 1,817,760 |*4... | ...... 1,817,760 (5,407)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. .06/09/2014... | .06/06/2015... I 2,601,688 |....... 120.6100 82,165 | *#.. 82,165 24,354

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS .06/23/2014... | .06/20/2015... ....13,918,636 | ....1,962.8700 322,912 112,234 |*#.. | e 112,234 |........ (210,678)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... WELLS FARGO..........rmverveermerriinns cvverns .06/23/2014... | .06/20/2015... ....87,629,626 | ....1,962.8700 | ........ccoomurrrerrne | cruree 1,224512 | oo B | 1,216,839 | ..ccvveeee. (7,672)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... BARCLAYS... .06/23/2014... | .06/20/2015... ...42,210,276 | ....1,962.8700 775,663 0 747,747 (27,916)

S&P 500 CALL OPTIONS........... | EQUITY INDEX PRODUCT......... BARCLAYS... .06/23/2014... | .06/20/2015... ....52,682,462 | ....1,962.8700 I 1,022,317 P 986,583 (35,734)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.......... MORGAN STANLEY......covvcivmririrs v .06/23/2014... | .06/20/2015... | .....cceevveees ...41,058,294 |....1,962.8700 | ........ccooommrreiere | crrrirrns 838,373 809,659 |*#... | ..o 809,659 (28,714)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT.......... .. | ROYAL BANK OF CANADA.. .06/23/2014... | .06/20/2015... .|....53,383,838 |....1,962.8700 JOO 1,162,936 1,125,168 [ *#... | ...... 1,125,168 (37,769)

S&P 500 CALL OPTIONS........... |[EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE. .06/23/2014... | .06/20/2015... .| ....54,497,355 | ....1,962.8700 I 1,298,805 SR He | 1,260,651 (38,154)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE........ovvvrveimrriiins wvverns .06/23/2014... | .06/20/2015... | ..ocovvrerreens ....68,552,811 [ ....1,962.8700 | .....ooooovverreerrne | o 1,683,375 | covvvereerevinennns | wrerrnnenns 1635414 |*4... | ... 1,635414 | ........ (47,960)

S&P 500 CALL OPTIONS........... [ EQUITY INDEX PRODUCT.......... BNP PARIBAS NY .06/23/2014... | .06/20/2015... I 2,876,761 | ....... 126.5000 62,538 68,496 | *#.. 68,496 5,957

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... MORGAN STANLEY. .02/07/2014... | .08/06/2015... B 3,417,071 | ... 1,773.4300 | ..ooovveorvcrrriens [ s 139,962 [ .ooovvveerecrrrires | ceerreinieens 215,696 |*#... | ..o 215,696 | ........ 106,837 [ ..oorvvierecrrrinnne cereeree(31,103) | i [ s . .|B....

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MORGAN STANLEY......ccovvvrmmerrirs s .02/21/2014... | .08/20/2015... | ..cooocvrerenn | onne 2,818,153 |....1,839.7800 | .....cooeemverrrerane | v 109,551 | .oovvvveerecrrrirnes | ceervenieneens 154,942 |*4.. | o 154,942 69,735 (24,345) | P =
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Statement as of June 30, 2014 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 Change in | (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.JA.C.V. Accretion Items Exposure Entity Quarter-end (b]

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE........oomuvvvermerriiins cvveres .03/07/2014... | .09/06/2015... | ...cooevrrverns [ onrec 3,340,213 |....1,877.0300 | ....cvvevrumrrrerens | s 133,375 [ e | e 166,808 | *#... | ccoveenee 166,808 55,662 (22,229)

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... .03/21/2014... | .09/20/2015... N 4,463,336 |....1,872.0100 176,840 226,233 |*#.. 226,233 (29,473)

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE. .04/07/2014... | .10/06/2015. . ,521,642 | ....1,865.0900 130,682 #... 174,467 ...(14,520) | ...

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | WELLS FARGO .04/21/2014... | .10/20/2015... I - 3,700,729 | ....1,864.8500 141,592 P 183,551 ..(15,732) | ....

S&P 500 CALL OPTIONS........... |EQUITY INDEX PRODUCT......... .. | CREDIT SUISSE... .05/07/2014... | .11/06/2015... e 6,223,406 | ....1,867.7200 236,711 306,689 |*#... | ......... 306,689 ...(13,151)

S&P 500 CALL OPTIONS........... [EQUITY INDEX PRODUCT.......... . | CREDIT SUISSE... . .05/21/2014... | .11/20/2015... I [ 3,862,751 | ....1,872.8300 | ...cocoovrrrmerimnree | v 147,903 | oo | v 188,069 | *#... | .cooeon.. 188,069 (8,217)

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... CREDIT SUISSE.......ooovvrveimrriiins eveeres .06/09/2014.... | 12/06/2015... | ..cooevrvers [ 6,373,886 |....1,949.4400 | .......ccoeomrrrerrene | crrrerren 241,362 | covvveeeriiieenns | v 248,303 |*#... | .o 248,303

S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT......... MERRILL LYNCH. ...oooovvirviiisiniiiiins v .06/23/2014... | 12/20/2015... | c.oooovevrvrns [ 6,226,166 | ....1,962.8700 233,806 232,469 |*#.. 232,469

0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant: ...89,083,020 |...92,184,795 | ..o 0 [ 300,731,524 | XXX |..300,731,524 | ..138,341,349 | .....ccoirninnnn 0 |...(60,565,834)

0149999. Total-Purchased Options-Hedging Other. ...89,083,020 |...92,184,795 | ...ccoovvirinnn0 [ 300,731,524 | XXX ..300,731,524 | ..138,341,349 ...(60,565,834)

0369999. Total-Purchased Options-Call Options and Warrant; ...89,083,020 |...92,184,795 | ...ccoovvvrcennn0 [ 300,731,524 | XXX ..300,731,524 | ..138,341,349 ...(60,565,834) | ....

0429999. Total-Purchased Options ...89,083,020 |...92,184,795 | ....cccoovvninnn0 | 300,731,524 | XXX ..300,731,524 | ..138,341,349 ...(60,565,834) | ....

Swaps - Hedging Other - Interest Rate

PAYER SWAPTIONS 7-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE

SWAPS =100 D1........ [oR—. GOLDMAN SACHS.......ooovimrrriiins cvveres .12/10/2008... | .12/10/2015... | ccovvovrneenes ..100,000,000 |...........0.0602 |..... 2,380,000 40,738 | *H... | oo 40,738 | ........ (677,661) L P— [

PAYER SWAPTIONS 7-YEAR

OPTIONS ON 10-YEAR "PAY

FIXED" INTEREST RATE

SWAPS BOND......ooirviermrisnernrisnssnneenes D1......... [T JP MORGAN......oooirviessrnrissssniiescvveees 12/16/2008... | .12/16/2015... | ..ooooovvevnenes ..100,000,000 | ...........0.0585 |...... 1,970,000 51,054 |*#.. 51,054 |........ (765,732) P [0

0919999. Total-SWaps-HEAGing Other-INErESt RALE. ... . iriueeeiiiieies s sesisss s ses st £ i | e 4,350,000 0 0 91,792 | XXX oo 91,792 |.... (1,443,393) 0 0 e XXX [ XXX

0969999, TOtal-SWAPS-HEAGING OtET......vve.ireeseseiiessseereess s sessss e sesss s £ R840 4Lt | cenras 4,350,000 0 0 91,792 | XXX 091,792 | ..o (1,443,393) 0 0 e XXX [ XXX

1159999, TOal-SWAPS-IMEEIESE RAHE. ... rveessserreesssstrisessietearessetesss s s £ EE 18Rt | crnned 4,350,000 0 0 91,792 | XXX 091,792 | ..o (1,443,393) 0 0 e XXX [ XXX

1209999, TOI-SWADS....v..rressserreessesisessseesesssseeeesss e ess s8££ £E 180 | e 4,350,000 0 0 91,792 | XXX oo 91,792 |.... (1,443,393) 0 0 o XXX [ XXX..oone

1409999. Total-Hedging Other. ...93,433,020 |...92,184,795 | ...cccovvinnn0 [ 300,823,316 | XXX | ..300,823,316 | ..136,897,956 ....0 |...(60,565,834) | ... XXX [ XXX......

1449999. TOTAL ...93,433,020 |...92,184,795 | ..coe0 [ 300,823,316 | XXX |..300,823,316 |..136,897,956 ....0 |..(60,565,834) | ... XXX [ 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
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Statement as of June 30, 2014 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date
1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Description of Change in Cumulative Change in Hedge
Item(s) Hedged, Book/ Variation Margin |~ Variation | Variation Margin Effectiveness
Used for Schedule/| Type(s) Date of Reporting Adjusted Cumulative Deferred | Gain (Loss) Used Margin Gain (Loss) at Inception Value of
Ticker Number of | Notional Income General Exhibit | of Risk | Maturity or ad action Date Fair Carrying Variation Variation to Adjust Basis | for All Other | Recognized in Potential and at One (1)
Symbol | Contracts | Amount Description or Replicated Identifier (a) Expiration Exchang e) rice Price Value Value Margin Margin of Hedged Item Hedges Current Year Exposure | Quarter-end (b) Point
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
Broker Name Beginning Cash Balance Cumulative Cash Change Ending Cash Balance
Brokers
Total Net Cash Deposits 0 0 0

NONE
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Statement as of June 30, 2014 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description of Exchange, Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central Agreement | Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Clearinghouse (Y or N) (Y or N) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NAIC 1 Designation
BANK OF AMERICA / MERRILL LYNCH.......cootiiiiiriiiieisiscississriieine eeisssisessesssesssesssessssssssssnenes. | svee Y. 42,060,362 | ... 42,060,362 | ...oooveerienrnnnnid2,060,362 | oo [ e, 42,080,362 ... 0
BARCLAYS......oo ittt sttt eeb ettt ennes | i Y 35,347,197 | .ooverieeeeeieni 35,347,197 | oo 35,347,197 | s [ e 35,347,197 | 0
BNP PARIBAS NEW YORK........cctiitiriiiiiirerisinsisisssssiessssisssssssssssiess sessesssssssssssessssssessossssssssssssnns | seee Y 49,198,324 | ..o 49,198,324 | ...coovvivrieernnn89,198,324 | oo [, 49,198,324 | L 0
CREDIT SUISSE.........vuuiiieiieieiseisseiisessesssesesessssiss st sssisssss | sissesssssssnsssesssssssssssssssssssessnns | oees Y 1 106,258,884 | ... 106,258,884 | .....cccovverrnrn 106,258,884 | ..o | v, 106,258,884 | ... 0
GOLDMAN SACHS........couiirireriisinsisisssesesss bbb ssens sessessssssssssssessasssessesssssensessnns | soeee Y 40,738 [ .o ..40,738 |... 40,738 |..... 0
JP MORGAN. ..ottt ebsess s st snssenienins | rees Y. 51,054 ...51,054 |... 51,054 |..... 0
MORGAN STANLEY ...ttt ssienins essesisbsssssessessssiessessssseninenanns | soee Y 54,003,958 | .....covverriirinriereieienein 54,003,958 | ......ccovrreennen54,003,958 | oo [ e 54,003,958 |..... 0
ROYAL BANK OF CANADAL.......ccvuuiiimririieisiaeesssiesiessesssesessssssssinenes sesssssssssssesssssssesssessssssssssnnnes | s Y 10,287,522 | ..o 10,287,522 . ..10,287,522 |..... 0
WELLS FARGO.. .. ttttisis sttt sissens s s st ssissnsssnssnssnenes | ens Y 3,575,278 | oo ...3,575,278 ....3,575,278 ....3,575,278 | ..... 0
0299999, TOtal NAIC 1 DESIGNAHON. ...ttt ....300,823,316 300,823,316 | ..o 300,823,316 300,823,316 0
0999999, TOAIS. ...ttt | crinsrea 300,823,316 300,823,316 300,823,316 0
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Statement as of June 30, 2014 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Exchange, Counterparty or Type of CUSIP Book Adjusted Type of Margin
Central Clearinghouse Asset Pledged Identification Description Fair Value Par Value Carrying Value Maturity Date | (I, V or IV)
Collateral Pledged to Reporting Entity
BARCLAYS.......cooomrrrerirnnns BANK OF NEW YORK (141001). 231,740,000 | oo 31,740,000 | oo XXX s | v | s
BNP PARIBAS NEW YORK BANK OF NEW YORK (141001). 48,358,263 | ....covvvrrerrnnn88,358,263 | oo XXX i [ e | e
CREDIT SUISSE BANK OF NEW YORK (141001). .104,050,000 | ......ccccc0eerre. 104,050,000 | .ooooooeeenee XXX [ e | e
BANK OF AMERICA / MERRILL LYNCH BANK OF NEW YORK (141001). ..40,870,000 | ...ocvverererrrrennid0,870,000 | vovveerreee XXX [ e | ceve
MORGAN STANLEY.... BANK OF NEW YORK (141001). ...36,400,000 | ...covvvrrrirenrnnnnn 36,400,000 | ovonreerrree e XXX [ e | e
ROYAL BANK OF AMERICA BANK OF NEW YORK (141001).....cucvuuerermirirrirriieiiierieriieesseessesssssssesesesssenies | soneessssisessesssinens 9,250,000 | ..ocvvrererrirrenrnn,250,000 | ooeorrirece XXX s | e [
WELLS FARGO BANK OF NEW YORK (141001)...ccuverereisemesimisinsssmsssnssenssensssessssssssnssensssssssness | sonessssssssssssssssnens 3,290,000 | ..ovvioriininnnnnnn3,290,000 | oo XXX | v s
0299999, TOAIS. ... v teueteseessetes ettt is et es e es e 8 eE o848 E 8 e E o8£8R 8ok E4eeEE e AL 8RR 4oL E LS 4EEE LR LS E LR eEEE LR E LR eLEEeLE L4 LR oL oL LA E R eeE R LR eeEE LEEeeEAee LA eeEE oL E LAk 273,958,263 | .oooovviierernn 273,958,263 | ..o XXX | i XXX [ s XXX




Statement as of June 30, 2014 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE10, QE11



Statement as of June 30, 2014 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

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

Open Depositories

Bank of New York New York, NY 0.010 47 v 16,189,312 | .....c... 21,117,812 | oo 24,857,966 | XXX..
Bank One. Austin, TX XXX..
Charleston Harbor. Charleston, SC VAR 566,022 635,382 358,017 | XXX..
Community Bank of the Bay.............ccouuevvvmrevrirnnerrienns Oakland, CA 0.300 100,000 100,000 100,000 | XXX..
Skipjack Cove Georgetown, MD. VAR 233,987 277,831 124,574 | XXX..
Sailfish Marina Palm Beach Shores, FL VAR 533,295 349,205 267,485 | XXX..
PNC Bank Pittsburgh, PA 17,094,681 | ... (13,024,192) | ..ovonece (3,514,136) | XXX..
Wells Fargo Bank / Norwest Bank.............ccccc.cooeveereveenre. PhOENIX, A 17,403 9,436 7,190 | XXX..
Bay Bridge Marina Stevensville, MD 167,654 373,709 317,853 | XXX..
Mountain View Grand Whitefield, NH 485,198 396,690 458,118 | XXX..
U.S. Bank Rapid City, SD 3,590 3,590 3,590 | XXX..
Barclays Bank PLC New York, NY VAR 870 | covoeeeeeeeereeiieenenies | s 4,000,000 | ..oooornen 4,000,000 | ..oooovnnne 4,000,000 | XXX..
Tropical Storage Miami, FL 5,507 5,507 5,507 | XXX..
Huntington Bank Columbus, OH 32,080 30,702 29,324 | XXX..
Federal Home Loan Bank - Cincinnati............cc.cccccueu... Cincinnati, OH 258 26 8,169,234 | ... 15,281,780 | .......... 18,737,758 | XXX..
Fifth Third Bank Cincinnati, OH 1,235 822,870 822,870 749,070 | XXX..
0199999. Total Open Depositorie XXX 2,410 26 | .......48,420,833 | ......... 30,380,323 | ......... 46,502,316 | XXX..
0399999. Total Cash on Deposit.. XXX 2,410 26 48,420,833 ..30,380,323 .46,502,316 | XXX..
0599999. Total Cash XXX 2,410 26 48,420,833 ..30,380,323 .46,502,316 | XXX..

QE12
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Statement s of June 30, 2014 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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