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Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury SECUNMHES. .........eveveieererereee ettt sessesaenes | eveeseseseenas 3,383,684 |............ 0.1 | oo 3,383,684 | ..o | e 3,383,684 |............ 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenci€s..........cccoueverricverevreersineeresniees | svvevsvessesesenens 22,674 |........ (0 (0 22,674 | .oooveeerevieeeeeens | e, 22674 |........ 0.0
1.22 lIssued by U.S. government sponsored agencies...........co.cveevvveverens | cevvervevennen. 6,530,519 |............ 0.3 | oo 6,530,519 | oo | e 6,530,519 |............ 0.3
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKE SECUMHIES).....v.vvvrcvecieieisiiic sttt sssenss | ersssssessessssessesessssessens | sressesinsad 0.0 [ e | e (0] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | vevverrivnnes 58,961,179 |............ 26 | oo 58,961,179 [ ..oeeveveeeeeeeeeeeeeees | e 58,961,179 |............ 2.6
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccccevevverierercesiienes | e 47,015,274 |............ 2.0 | i 47,015,274 | ..o | e 47,015,274 |............ 2.0
1.43 Revenue and assessment obligations..............c.cccvveeviiceniieeenieies | oveienne 235,466,447 |.......... 102 | oo 235,466,447 | ....covverevieererieien | e 235,466,447 |.......... 10.2
1.44 Industrial development and similar obligations.............cccoeeevrereens | cevveiviieinnn. 1,609,919 |............ 0.1 | oo 1,609,919 | .o | v 1,609,919 |............ 0.1
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..........cc.cooriunrinincncreieeneenes
1.512 Issued or guaranteed by FNMA and FHLMC
1513 Al O ...ttt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........| v 2,682,322 |............ 0.1 [ oo 2,682,322 | ..o | e 2,682,322 |............ 0.1
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.5271........ccovuvininrrnnennnenninnnes [ ceveireissneeneessessnnnens. | eeensineennd 0.0 [ e | e (0] 0.0
1.523 Al OLNET....veveeeiieiiiiie ettt sttt entsnias | sessessees 492,660,296 |.......... 214 | 492,660,296 |.....covvereirreirneirnnes | e 492,660,296 |.......... 214
2. Other debt and other fixed income securities (excluding short-term):

© o N o

. Cash, cash equivalents and short-term investments..........cccocooeovverinieieniinnnns
. Other invested assets............ccooeverercrrierersiesiennns
. TOtal INVESIEA @SSOLS......cvevveerierieicieie et snrenae

2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDrid SECUMLIES)........vvveieicicicctce e
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMEIES. .....c.. vt
Equity interests:
3.1 Investments in mutual funds..........coorieneneininceees
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated.......coveueereeieiineiseeiecseee ettt
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
341 AFIlIAEE. ...
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 AGICURUIAL ...
4.3 Single family residential properties...........cccceviveerereeesiesniee e
4.4 Multifamily residential properties...........ccoeeriereriieieiicseeiee e
4.5 ComMMETCIAl I0ANS.......ccvuuiririiiieiieiie ittt
4.6 Mezzanine real estate I0aNns..........cocueiiereeeeiineeneeee e
Real estate investments:
5.1 Property occupied by COMPENY........ccceueiieiieeinieeeeieiessse e
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)............ccccoeviveiviceiiicscens
Property held for sale (including $......... 0 property acquired in
satisfaction of debt)
CONTACE IOANS........veiriceci et

33

34

35

5.3

DEIVALIVES. ......vecviviiicesiece ettt ae s nneaa
Receivables for SECUMHIES..........couvevrivriverieieiereieissese e

Securities lending (Line 10, Asset Page reinvested collateral)..............cccoecn.....

.............. 60,396,187
.............. 11,509,022

....138,668 |....

.............. 60,396,187
.............. 11,509,022
138,668

......... 2,306,305,213

......... 2,306,305,213

2,306,305,213
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Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI.........cueuuererurrireiereeieisesess e iseesssssssses st ess s ss sttt sttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ceririerreririrrreieseeseseese sttt sssssenens

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........c.oviirierriencreesceese et enaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13.. ...

3.2 Totals, Part 3, COMUMN 1. ... bbb
4. Total gain (105s) 0N diSPOSAIS, PaArt 3, COIUMN 18........coiiieiiiiieieicie ettt sttt bbb AR bbbt s bbbttt
5. Deduct amounts received on disposals, Part 3, Column 15..........cccceveunee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........ieirieinceiresieeiseesi s es s

6.2 Totals, Part 3, COIUMN 13........iiiiiriinceireiieeisee s ss et
7. Deduct current year's other-than-temporary impairment recognized:

7. Totals, PArt 1, COIUMN 2.ttt s et bbb s sttt s et s e senean

7.2 Totals, Part 3, COIUMN 10........ceiieeieieieeie ettt ettt s s bttt s et sesennan
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ...

8.2 Totals, Part 3, COIUMN O........ouiiiiiiiiisr s
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8)........cccceueriiiriieieiieieies sttt bbb nas
10.  Deduct total NONAAMITIEA @MOUNTS...........cuuiiiiiiii bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10).........cueiuiuiiieiieie ettt ss sttt bbbt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 Of PHOT YEAI ..ot naes

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cc.eueieieicieiesse ettt bbb ens e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)............cceueiueieieieeseeise s

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12, ...ttt bbbttt
3.2 Totals, Part 3, COIUMN 1. ...ttt sttt
4, ACCTUAL OF QISCOUNL.....vvurvuveirsisieie sttt sttt s a8t s eSS E £S48 e8RS0 AR ettt

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......ouveececreete ettt s st a s bbbttt s et n s naes

5.2 Totals, Part 3, ColUMN 8........cooveverereeeiceeeee s B ‘ ORER R
Total gain (loss) on disposals, Part 3, Column 18.........ccccocvvvnrrrrrerncncne oo N N IR et

Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES...........cuveiiuiiieiecee ettt
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ... bbb
9.2 Totals, Part 3, COIUMN 13.. ... bbb

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN ..ottt bbb
10.2  Totals, Part 3, COIUMN 0.t

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).........couvverrrninrnrmnirineseeeseeeseseeseseessenees
12, TOHAl VAlUBLION GIOWANCE..........couiveierieitiiseiieeseii ettt
13, SUDLOLAI (LINE 11 PIUS LINE 12)....uuieuieeiiceeiieiseiieeeseteeseesssesee s stses e sse s ess st ss s s s s8££ e84 8 2S£ 42882 s bt
14, Deduct total NONAAMITIEA @MOUNTS...........cvuuiieiiiiii ittt bbbt

15.  Statement value at end of current period (Line 13 minus Line 14)
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Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PIIOT YEAI..........ccviieieietecee ettt sttt s bbb et st s bt es bt en s sae s sntenas

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........oeriirrrrirrrreireseee ettt sess s

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........ccovuirinriinrerrseeese st essesaees 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coeiieieeieieteie ettt bbbt bbb bbb st e
3.2 Totals, Part 3, COUMN 12.......c.iiiiiieieietete ettt bbb bt bbb bbbt st ns et 0

ACCTUAL O QISCOUNL.........ooveiitieic ettt bbbt s bt s b4 e84t s bbb s s 8 ebseEes b s s b s b s et n s bbb s bbb s st en b s

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......corrererreessseese e . 0 W W R .
5.2 Totals, Part 3, COlUMN O....c..courvrirrrereeeessreessssee s e .- B N 0

Total gain (10Ss) 0N diSPOSalS, Part 3, COIUMN 19........ciieiiririerssieie sttt ettt Rttt

Deduct amounts received on disposals, Part 3, COIUMN 16...........c.ccuiviiueierireice ettt ettt tes s a et s ettt b a sttt s et es bt n s e stenses e

Deduct amortization of premium @NA AEPTECIALON. ..........civereererrieieeessesrie et ses s ssese sttt s sttt s

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbb bbb bbb ns e

9.2 Totals, Part 3, COIUMN 1. bbb 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.........oiiiiiiii it

10.2 Totals, Part 3, COIUMN T1...... bbb 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccerrriiiriireriieieiesse ettt st e 0
Deduct total NONAAMItEA BMOUNES.............iiiriiiiiiirri bbb bbb bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........cveiuiieiieiiriiicisississiesesiessss s s ssess st ss st s st s bbb es s sses s ssessessansens 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT.........cccuiiiieeieieieese ettt sttt bbb bbb bbb bbb bbbttt 2,101,516,633
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7..........c.ciuieiicicie ettt bbb bbb st s bbb st st s 377,147,151
ACCTUAI OF QISCOUNL.......vooeveveiereris ettt 10,324,919
Unrealized valuation increase (decrease):
A1 PAMET, COIUMN 121 .t
4.2 Part2, SECtion 1, COIUMN 5.t
4.3 Part2, SECON 2, COUMN 13.......oieiceecte ettt sttt bbbttt bbbt s st n e 772,785
T 0o 1741 OO SSTTON (182,108) 590,677
Total gain (10ss) 0N dispoSals, Part 4, COIUMN 19...........ciiiiuiieiieiie ettt b s s bt b e bbb et bbb bt es b e s st s 2,828,566
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiuiiiiiiiiieicieieieie ettt bbb bbbt anaes 277,614 455
Deduct @aMOTHZALION O PIEMIUM........c.couiiiicteiei ettt bbb bbb bbb s bbb s bbb s e b e bbbt b s bbb bbbt 2,428,263
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.

8.2 Part2, SECHON 1, COIUMN 19. ...ttt sieees bbbt

8.3 Part2, SECHON 2, COIUMN 16..........iuiuiriririreiiereiieeisesieses st ess bbb

8.4 Part 4, COIUMN 15.....couiiriieiiserieseesesi et 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 ..ot
9.2 Part 2, SECHON 1, COIUMN 17 ...t sess st
9.3 Part2, SECHON 2, COIUMN T4........ooeceeeeeeectee ettt sttt b a ettt s st n s saes 1,491
9.4 Partd, COIUMN 13 oot ces ettt 1,491
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-TH8-9)........cruuriurimriiriireiriineire et ss sttt s sttt bbbt 2,212,363,737
Deduct total NONAAMItEA BMOUNES.............riiriiriiriiririer bbbttt

Statement value at end of current period (LINE 10 MINUS LINE 11). ...ttt bbb bbb bbb s bbb 2,212,363,737
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Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States 10,016,979 10,776,941 10,100,753
Governments (Including all obligations 2. CANAA......ceirreiererreis | e | s | s
guaranteed by governments) 3. Other COUNMHES......oieveieees | e s | eresresssessesssssssssssssssesssssnsens | ersessssssssssensesessssesssnsssssssns | eorsessssnsessesssssnssssessnssnsessnsas
4. TotalS..oooverersiieiiscccciiens | e 10,016,979 | oo 10,776,941 | oo, 10,100,753 | oo, 9,980,821
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooooiieeeiiiereeiieieees | e 58,961,179 | oo 62,408,932 | ...coovvvirnnn. 59,196,783 | ...oovoveie 55,805,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cooveieiiieieiieiiees | e 47015274 [ .o 49,652,172 | oo 47195715 [ oo 45,076,395
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals....coicieniiniinsiiisinss | v, 241,451,159 | .o, 253,873,172 | oo, 240,772,784 | .coovvvvenee 233,472,775
Industrial and Miscellaneous and Hybrid 8. United States........coocevmerrves | worverirevri 1,612,228,170 | ..ccvvvvverneee 1,717,356,005 | ...coovvvvvrneee 1,623,475,679 | .ccoovvvvernee. 1,675,751,857
Securities (Unaffiliated) 9. Canada.......coucenerrneerieernes | o 24,912,558 | ...ocoovvirrnnn. 26,319,739 [ vvvoeiririinnes 24,879,420 | ..oovvovirinnn. 25,000,000
10._Other Countries.......cooceneee | covvniirccsiienees 211,382,970 | .o, 222,081,986 | ..o, 211,754,299 | .o, 211,437,561
1. Totals. .o | v, 1,848,523,698 | ........oooeuue 1,965,757,730 | .oooovvvveeeee 1,860,109,398 | .........c...... 1,912,189,418
Parent, Subsidiaries and Affiliates 12, TotalS. .o | [ | e | s
13. Total Bonds.....cooomsmurssssness | covciieennee 2,205,968,289 | ................ 2,342,468,947 | ...cocoovvveene. 2,217,375,433 | ..o 2,256,524,409
PREFERRED STOCKS 14, UNited StAES.....vvevvverrreieces [ crvrrrernreereeenenineresssenneees [ eerneennresneensesnssessssssesns | e
Industrial and Miscellaneous (Unaffiliated) 15, CaNAAA......eveeeeeeeeinrieiees [ [ s | et
16. _Other Countries........ooouinnee e | s [
17. Totals..
Parent, Subsidiaries and Affiliates 18. TotalS......oevveceerrecrerercians
19. Total Preferred Stocks....... .o (O OO 0 [ 0
COMMON STOCKS 20. United States.......c.coueeeverrrnee | cvvvvrrevrireerenenens 6,395,448 | ..oovvvirrrnnne 6,395,448 | .oovvvirrirnn. 5,903,672
Industrial and Miscellaneous (Unaffiliated) 21, CANAA......ccveierseeeieieies | et | et | st et
22. Other CouNtHes. .....coocvririens | veviesiisiiiscissisessssinens | e | e
23. TotalS....coovevereiieiriciceiiens | v, 6,395,448 | ..o, 6,395,448 | ..o, 5,903,672
Parent, Subsidiaries and Affiliates 24, TotalS. ..o | | e | s
25. Total Common Stocks...uu. | coccvvvvveiiennceee. 6,395,448 | ..o, 6,395,448 | ..ooovovviiine, 5,903,672
26. Total StOCKS...oouuueenissirsisse | o, 6,395,448 | ...coovrrrinnnenn. 6,395,448 | ..o, 5,903,672
27. Total Bonds and Stocks.... | ............... 2,212,363,737 | ccvvverrerenn. 2,348,864,395 | ....ocovvvvene. 2,223,279,105
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Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

35,236,674

31,119,432

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

A NAIC o ssen s sesssnssssnns | evtessesiensesanes 430,044 | .o 1,884,897 | ............ 11,977,004 | ............... 31,098,367 | ..ooveeeeeeeeeeereereeeeeeeeei | e 45,390,306 | ..oooorrerrerereeeeeni2.0 | 83,716,089 [ o 21 [ 45,390,306 | ..eocveererreeeeeeeeeeeienne
B2 NAIC 2ottt sessss s sssass s sssssesssssens | svtessissesaessessssssssessnsaes | sevsessessisssesssssssssssessnsas | seessessessesssesssssnssessessnss | stesseessessessessssssesssssessons | sesesseessessesssnsssssessensassas | seessessesseessessensesaesaans 0 [eoeeeeeeieieeeeend0.0 [ e 0.0 | [ e
4.3 NAIC 3ot ses e siessss s ssssssssssssaens | svvessissessessssssssssssssensas | sevvessesseessesssssensssssensenses | ceeresensenses 1,022,968 | covieitciieieeiecieeieseeiens | ceveeresieesee e | ceeeieeieseeenas 1,624,968 [ ..ooovevveeerieeeeee 01 | e 1,624,964 | el | 1,624,968 | ....ccvoeveeeeeeieeerans
B4 NAIC Ao eesees s ieessessenssssssssesasssans | eoessiiesiiessinsiisssesssisssisess | eevsesssesssesssesssssssssessnes | ceerseessesassssesssssssessssesss | seveessesssesssesssesssesssesssens | coesseesssesssessiessssssnsssssas | eessesssesssssessesssessens 0 [ roieiiieeeen00 | e [ eereeeeceeieeeeee0.0 | e | e
A5 NAIC Bttt sessss s sssass s sssssssssssssens | svtessessiessessessnsssssessnsaes | sevsessessissaessessssssssessnsas | eessessessesssessessnssessessnss | stesseessessessessssssessnssessens | sesessessessesssssssssessessaesaes | stessessesseessessensesaesaans 0 [ rooieierieeieneeed0.0 | e [ eeeeereecceeiieneeeen0.0 [
4.6 NAIC Bttt teseesaessss s saesssssssessessessesssens | evsessessssssessesssssssssossensans | eessessosssessessassasssessansansas | osssessossesssessansnssssssanssnes | esosssesssssnssssssssnssnssensans | ansosssesssssnssnssassnsansassses | sressosssssesssssassassasssans 0 fiiiiiiiieeen0.0 | feeeeesiceieeee0.0 | e
4.7 Totals... 430,044 1,884,897 | .... ...31,098,361 47,015,274 |. .47,015,274

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 NAIC et sssssssess s saessensns | cerveeiessssaens 5,026,658 | ............... 18,718,915 | .cccevuvae. 80,711,795 | .............. 97,835,713 | cecvverene 37,991,481 | ............ 240,284,562 | ...coovvrererrrrnnnns 10.8 [ .o 221,838,394 |...oooverreirererene. 105 [ 237,223,593 | ..coovereeee. 3,060,969
B2 NAIC 2.t ssss s ssensns | evsesssesssesssesssessssssessens | coneiiesinsiens 1,166,597 [ coveveeceeereeeeeeeeeeereeeieens | eeveeeieeeeesiceeieessieesessns | et eesies e iesieenns | ceeveerieesieens 1,166,597 | ..oovoereerecrreerin. 0.1 | eoreeeeeeeeeeeseeseeseeeiees [ e 0.0 | oo, 1,166,597 | ..oovoereeereeererees
53
5.4
55
5.6
5.7 TOtAIS. .ottt | erreessessanees 5,026,658 |..............19,885513 | .............80,711,795 | .............97,835,713 | ..............37,991,481 | ...........241,451,159 [.....c.ccc...............10.8 | ............221,838,394 | .......occoeen..r.. 105 i 238,390,190 | oo 3,060,969
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SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

8.6

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

8.1 NAIC 1o sisnienes | ressneesens 108,689,744 | ............ 500,660,891 589,051,085 | ....cccounn. 77,950,952 | ...ocvovvvnneee 15,920,239 | .......... 1,292,272,910 1,225,675,346 612,865,565 | ............. 679,407,345
6.2 . 34,851,545 | .. 115,736,079 | .... 325,665,502 ..28,224,882 ...506,770,835 |. ....500,140,990 ....406,037,997 |. ....100,732,838
8.3 NAIC 3. ssssnnes | oerisessnnieees 4,346,648 | .....cocoune. 23,608,465 | ........cco.... 13,556,092 | .ooovvvrrrerririens 86,705 | ...cocirerrenn 3,105,716 | oo 44,703,627 | .20 [ 35,343,418 | ..o 1T i, 24,807,088 | ......cccconnee 19,896,539
8.4 NAIC ...t ssisssssnnes | oessssssnssseees 2,875,327 | oo 548,933 | .o 46,346 | .o 160,755 | .ovvvvvernernnn 124,554 | L 3,755,914 |02 [ 5,329,847
B.5 NAIC ... sssssnnes | sreessesssesssesssesssnnes LKL (P 6,201 | oo 1,903 | oo 5325 | oo 8,829 [ 20,413 [ o000 | e, 341,468
6.6 444136
6.7 1,767,275,204
71
7.2
7.3
74
75
7.6
7.7
8.1
8.2
8.3
8.4
8.5




Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Total Bonds Current Year
9.1 NAIC oot [(6) I 137,920,449 | .............529,077,659 | ............. 705,980,635 | .............239,981,802 | ............... 55,067,844 | .......... 1,668,028,389 | ...ovvvvevverreriereene TR [k XXX [ XK | i 985,560,075 | ............. 682,468,314
9.2 NAIC 2.ttt (<) M 34,851,545 | ...........116,902,676 | ............. 325,665,502 | ...............28,224,882 | ................. 3,292,827 | ....e.....508,937,433 | oo 22,9 [k XXX [ XXX e | 407,204,595 | ............. 101,732,838

4,346,648
2,875,327

3

105,716 | .... ..26,432,055

. 2. . . . ..19,896,539
124,554 | .... ,755, ..0. 3,041,552

....... 156 ...6,829 .5,370 | .. 15,043

B NAICK......rcinsenssnsssssssssssssssss (@) O 0 |0 [0 | i 0]( 0k XX L XK | i [V R 0
9.7 TORAIS......ceeerireicereeieeeeeseees s sresi st snsesssenssnes | crseesenenns 179,994,124 | .............670,143,933 | ..........1,046,875,446 | ............268,459,469 | .............. 61,597,771 O e XX e XXX i | s 1,422,243,647 | ....cccnnves 804,827,096
9.8 Line9.785@ % Of COL 6. | i, 81 30 i 470 | 124 ] i 2.8 Ok XK L XK | e XK | i 63.9 [ i 36.1

Total Bonds Prior Year
............. 533,526,589 | ............612,658,882 | .............196,142,351 | ...............62,647,598
117,488,430 | .... 302,358,507 5,413,040 |.
...19,148,633 13,243,276 ..36,968,381
4,489,743 | .... ..226,682 | .... . . 5,329,847
...................... 11,605 | ....................216,250 rervrreeieniennnnn 29,326 e 341,468

.......... 1,5675,902,258
....501,140,990

955,660,378 | ............. 620,241,880
....396,003,795 | .............105,137,196
..20,878,285 |. ..16,090,097
....3,459,106 ...1,870,740

L0IS

.............................................................................................. 1,677 —— v K]
674,665,000 | .... 928,703,597 | .... 69,595,807 |. . .2,120,127,080
10.8 Line 10.7.282 % Of COL 8.....overeciieiscceeeeececesessescscsesnienes | ceenssssessssesnssnsnnes 11.0 | oo 38 [ o 43.8 B I KICTH D 0.0, G ID. 0.0 S [, 100.0
. Total Publicly Traded Bonds
T4 NAIC et sssses s ssssssssnsanes | oevenseesaneses 78,932,222 |............194,295.225 | ............459,867,458 | ............. 205,917,201 | .oovveeerene 46,547,968 | ............. 985,560,075 | .oovveeveercrerinnn 443 |............ 955,660,378 985,560,075
11,2 NAIC 2. esssssasssssssans | ervessissias 27,568,470 | ..............87,298,589 | ............273,667,524 | ............... 16,635,466 | .....cccoo.c..... 2,034,545 | ............. 407,204,595 | ...oocvvoeirererns (LTI I— 396,003,795 407,204,595
113 NAIC 3ottt saesssssesssssssnssnssensans | cevveesissansanns 3,064,393 | ...oeeereeren8,861,517 [ v 12,508,522 | oo | e 1,999,624 | ... 26,432,055 | oo 12 [ . 20,878,285 KON 26,432,055

2,454,624

.156

..7,149 3,041,552 3,459,106 3,041,552

117 TORBIS ..o snsensssnsens | coieenenens 112,019,865 | .............291,001,656 | ............746,069,720 | ............222,563,120 | .............. 50,589,286 |.......... 1,422,243,647 . 1,376,217,814

11.8 Line 11.7.@5@ % Of COL B.....cvverririiiieineineineiseessesssseeisssinees | oeeireeinesnssnssnses 79 [ 205 | D25 [ (LTI [ 36 [ e 100.0 XXX oo [ XX K [ s 100.0

11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........cooovvovriniienes | o 5.0 | e 13 335 | 10.0 | oo 2.3 | 63.9 D0, 0, SN [T, ©,0, G [T 63.9

. Total Privately Placed Bonds

121 NAIC 1ottt ssssssssnsnnes | eessssessnnens 58,988,226 | ............. 334,782,433 | ............. 246,113,177 [ oo 34,064,601 | .ooooveeereenns 8,519,876 | ..cceeev.n. 682,468,314 [ ..ooovevreeenee B[ 620,241,880 TN I ) 0.9 S R 682,468,314
7,283,075 ...29,604,087 | .... . .11,589,415 1,258,282 | ... 101,732,838 105,137,196 | .... 5.0 | ....101,732,838

1,282,254
....420,704

...14,746,948 1,106,093 | ...

..117,405

..19,896,539 ..16,090,007 | .... 208 ..19,896,539

1,870,740 | .... 0T

...67,974,259 | ... .11,008,485 | ....
12.8 Line 12.7.@5@ % Of COL. B.....ovvreerrirerireesesseissieiesesisssessenss | svveessessssisessesssssnes 8A | BT | e 3T [ BT | 14
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccoovvviininiinces | o 3 e 170 i 135 [ 2 05 oo, A e XK | e XK | e XK | XK | e
(@) Includes $.....795,783,748 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes$.......... 0 current year, §........ 0 prior year of bonds with Z designations and §.......... 0 current year, §$........ 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) IncludesS$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§....21,102,454; NAIC2§.......... 0; NAIC3S....... 0; NAIC4S....... 0; NAIC5S....... 0; NAIC6S....... 0.




80IS

Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Over 20
Years

Total
Current Year

Column 6 asa
% of Line 9.5

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 4 5 6 7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

1.1
1.2
13
1.4
1.5

Commercial Mortgage-Backed Securities..........ccoeveveveereerereereeennn.
Other Loan-Backed and Structured Securities...........coccverirrirereinennne.

U.S. Governments
ISSUET OblIGALIONS......vveverereiseriesieisesesissseessesss et snsenenes
Residential Mortgage-Backed Securities

................. 4,747,657
41,881

................. 1,402,936
14,554

............... 1,123,293

..... 4317 | ...

............... 35,081,466
...108,433

.......................... 17
0.0
.......................... 0.0
.......................... 0.0

.......................... 1.7

21

22
2.3
24
25

Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

0.0 [...
0.0 ...
0.0 [..

e 0

3.1

3.2
33
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGALIONS......veevererireirerieiseiseesseeessesss s ssesssssnenns
Residential Mortgage-Backed SeCUNHES..........ccevverevrieierciresieeinne
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.............cc.ceurerverernrrennnns

4.1
42
43
44
45

TOHAIS. .t

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Issuer Obligations...........cccccevevene.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUties. .........covveererrereernrenrennenns

..45,341,052

............. 31,098,361

5.1
5.2
53
54
55

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

ISSUET OBlIGALIONS.......eeoverereriierieieeeeeseeeseesee e
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SeCUNies.........oc.rureereererreneeneireieienns
Other Loan-Backed and Structured Securities..........c.oc.ervrerrerersrrennns

.......... 1,064,331

............... 14,396,129
..315,311

................. 5,174,073

............... 15,885,596

............. 79,058,313
..3,408,763

............. 15,368,638

............. 30,118,116
...588,341

............... 7,285,024

............. 192,298,704
..4,374,793

............... 44,777,663

............. 178,683,783
....4,556,554

............... 38,598,057

............. 192,298,704

............... 41,716,693

4,374,793 |...

.......... 5,026,658

............... 19,885,513

............... 80,711,795

............. 97,835,713

............. 37,991,481

............. 241,451,159

............. 221,838,394

............. 238,390,190

6.1

6.2
6.3
6.4
6.5

Commercial Mortgage-Backed Securities....

Other Loan-Backed and Structured Securities.............cc.errirrerernrrnnnns

267,717,731

............... 93,691,428

121,201,845 | ....
157,949,564 | ...

..55,641,111
............. 110,195,701

715,976,417 | ....
.46,507,699 | ...

6
..13,539,615
...344,604

219,339 |.

.1,125,564,508
....259,267 417
e 233,392,878
............. 229,298,895

.1,060,870,637
...214,817,432
....272,008,492
............. 159,578,643

879,942,219 |...

............. 640,560,568

............. 928,320,928

.......... 1,847,523,699

.......... 1,767,275,205

741

7.2
73
74
75

Hybrid Securities
IssuEr OblIGAtIONS........c.cviveiecictieie et
Residential Mortgage-Backed SeCUNtiEs..........ocevevevreveverereesieeinne
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

................. 1,000,000

................. 1,000,000

8.1

8.2
8.3
8.4

8.5 TOHAIS......cueieicei et

Parent, Subsidiaries and Affiliates
IssuEr OblIGAtIONS........c.cuvvevrcicteieie e
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET OblIgAtiONS.......oouriveriirierieeiieiierieeieeieeiseese e sseessnees | ceesinnesanees 94,255,593 | ............. 291,759,042 | ............. 818,630,784 | ........... 212,717,323 | oo 38,493,579 |.......... 1,455,856,321 | ..oooevvriirirecennn88.4 | e XXX i e e XX [ 1,209,234,032 | ........... 246,622,289
9.2 Residential Mortgage-Backed Securities.. ....49,060,885 ..121,559,037 46,522,253 | .... 32,452,182 ....14,127,955 ...263,722,312 ....88,858,040 174,864,272
9.3 Commercial Mortgage-Backed SeCUNtIES...........c.oveerienrrenrirnriinnirniiens | e 19,354,167 157,949,564 55,641,111 | oo 103,432 | oo 344,604 233,392,878 | ..o 105 | e XXX i e e XX [ 78,256,869 155,136,009
9.4 Other Loan-Backed and Structured Securities...........cocoeenrinminninniinns | conninninnees 17,323,480 | .o, 98,876,290 | ............. 126,081,298 | ............. 23,186,532 | .o 8,631,632 | ..o, 274,099,232 B XXX | XXX | 45,894.706 | oo 228,204,526
9.5 TOtalS....ovveieiiceieieeee s - 179,994,124 .1,046,875,446 | ...........268,459,469 | . 61,597,771 | .........2,227,070,743 | .... . . I . 804,827,096
9.6 Line 9.5858 % Of COL B.....civuiieiiiiiiiiiiisiiiiniisie st ssnsssnsssessnnsns | eesesssesssesssenssensnees 8. [ 30 | A7.0 [, 120 o, 28 [ 100.0 K 36.1
Total Bonds Prior Year
101 ISSUET ODlGAtIONS........ooieeieiiii et 140,692,022 278,647,836 742,303,674 44,289,616 ceve [ e XXX s | e 1,370,412,693 B 1,136,595,747 233,816,948
10.2 Residential Mortgage-Backed SECUMHES............ovvvrivrerernrerneerneineineins | orrieienneens 49,447 442 133,188,650 | ...ccoovvvnnnee 52,807,226 15,389,365 ceee [ e XXX s | 279,482,419 95,118,807 184,363,612
10.3 Commercial Mortgage-Backed SECUMHES............cocurruerrivnrieneiineiineineies | corvieiinneens 26,340,671 190,221,511 [ oo 54,989,708 358,739 e [ XXX s | 272,008,492 | ..ovorvirriris 12.8 [ 103,402,728 168,605,764
10.4 Other Loan-Backed and Structured Securities. ol .. 16,591,267 | ..o, 72,607,003 | ..... ..78,602,990 ..9,558,086 | .. ..198,223,476 ...41,100,533 157,122,943
10.5 TOHAIS. ..ottt 233,071,402 674,665,000 |............. 928,703,597 69,595,807 ceve [ e XXX s | i 2,120,127,080 376,217,814 743,909,266
10.6 Line 10.585@ % 0f CoL 8......iiiiiiiiiiiieiieiiei s sessseissiseisssissnnssens | cossenssssssssssenessnenas 110 [ 318 | e 438 [ i, 101 f o, 33 [ e XXX | XXX [ 100.0 | XXX | i 64.9 | i 35.1
Total Publicly Traded Bonds
11,1 1SSUET ODlGALIONS........oovvririrciieriie ittt ssssssesesssisssssnas | eseesinneens 78,654,013 | ............. 219,395,191 |............. 684,230,249 |........... 191,630,687 | ............ 35,323,892 | .......... 1,209,234,032 [ ..coovvvvrrrerirriinns 543 | . 1,136,595,747 [ oo 53.6 | v 1,209,234,032
11.2 Residential Mortgage-Backed SECUties............coovuerunruereneeneeneineins | v 15,462,044 35,904,638 14,780,002 15,178,847 7,532,509 88,858,040 [0 [ 95,118,807 B 88,858,040
11.3 Commercial Mortgage-Backed Securities. ...16,393,254 | .. 28,884,522 ..32,531,057 ..103,432 .344,604 .78,256,869 ..103,402,728 ....78,256,869 |..
11.4 Other Loan-Backed and Structured Securities..........coocvverrernerneirneinnes Lo 1,610,555 ..o, 6,817,305 14,528,412 15,650,154 7,388,280
115 TORAIS .. ensenses | e 112,019,865 | ............. 291,001,656 |......c...... 746,069,720 | ........... 222,563,120 | ....covvoneee 50,589,286
11.6 Line 11.5 as a % of Col. 6. | 7.9 ..15.6 .36
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........ccccovvininninninninii | o 5.0 2100 [ 2.3
Total Privately Placed Bonds
12,1 1SSUET ODlGAtIONS. ..ot 15,601,580 72,363,850 134,400,535 21,086,637 3,169,688 246,622,289 233,816,948
12.2 Residential Mortgage-Backed Securities...........coocuvevnerrrernerinerinereneens 33,598,841 85,654,400 |......cccconne. 31,742,251 17,273,335 6,595,446 174,864,272 184,363,612
12.3 Commercial Mortgage-Backed SECUMtIES.........ccvuwererverneirneirneirneiinens | e 2,960,913 129,065,042 | .....cocvenee. 23,110,054 [ ..o [ e 155,136,009 168,605,764
12.4 Other Loan-Backed and Structured Securities. o ...15,812,926 | ............... 92,058,986 ...111,552,886 | .... ...7,536,378 ..1,243,352 ...228,204,526 ..157,122,943
12.5 TOHAIS ..ot ensensenns | oeseeneeeens 67,974,259 379,142,277 | .............300,805,726 | ............. 45,896,349 11,008,485
12.6 Line 12.585@ % 0f COL. B....c.ovvvnrerrrrecreriecrnenneneinensssessssssssssesnesnnes | eonsennennennennennens®d [ o1 | 374 | 5.7
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.




Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Loans Assets (a) and Affiliates

oLIs

10.

1.

12.

. Book/adjusted carrying value, December 31 of prior year.

. Cost of short-term investments acquired

. Accrual of discount

. Unrealized valuation increase (decrease)

. Total gain (loss) on disposals

. Deduct consideration received on disposals

. Deduct amortization of premium

. Total foreign exchange change in book/adjusted carrying value

. Deduct current year's other-than-temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

Deduct total nonadmitted amounts
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10.

1.

3.1

3.2

33

4.1

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS
Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior YEar (LINE 9, PIION YEAI).........cccueueiieriiirereieee et s s bbb bbb bbbt s bbb a st naes

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12..........ccorvrierrrrrininriesrnnenns 7,709,522
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........cccceveveviviieiererennenn.

12,681,256

7,709,522

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ...t bbb 7,195,622
3.2 SECHON 2, COIUMN 9. ettt ettt ettt ettt ettt ettt et ettt ettt et as et es st en et enesasesesesesenesesenenenesenenenenenenenenenanes (8,732,598)

(1,536,977)

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22...........covuiireiiiieeeieiictese ettt s et s bbb a e s s s s st st s bt s s b a e s s enses et
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15.........ooiiiiiieiiieis ettt s bbb sns

Amortization:
8.1 SECHON 1, COMUMN 1.ttt bbb (3,396,124)
8.2 SECHON 2, COIUMN 27......ceeiie ettt sttt s8££ 8828285 E ARt br et (3,948,655)

(7,344,779)

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18
8.2 Section 2, Column 20

0

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =54 6 4 7 4 ).ttt aen
DEAUCE NONAAMIEA @SSEES......v.cvureerieriiieirei ittt 8 s8££ 288 E ettt

Statement value at end of current period (LINE 9 MINUS LINE 10).........cuiuiiuiiriiieeieiieiieeie ettt sttt bbb n bbb s

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts
Book/Adjusted Carrying Valug, DECember 31, Prior YEar (LINE 6 PHIOT YEA.......o...o.vrvvrvereeseossorssrssosesssosssssosssossosssssssssessossossoessossossssssessessossossoesoes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)..........o.cvcevereesvsensensessnsensvsesesseee

Add:
Change in variation margin on open contracts - highly effective hedges:

3.11 Section 1, Column 15, current year MiNUS............ccovvereeereeierneiesenennens

3.12 Section 1, Column 15, PriOr YEAI........vrvererrerrereeereireereesneeneesseeseeeeseeessesens 0
Change in the valuation margin on open contracts - all other:

3.13 Section 1, Column 18, current year MiNUS............cccoeueverevreereresrese e

3.14 Section 1, Column 18, prior year.

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccoceverveerericrrnnns

3.22 Section 1, Column 17, PriOr YEaT..........evereererrerreereereeeeeeeeseeeeseessneneenns . 0
Change in amount recognized: N_O—N_E
3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, CoOlUMN 19, PriOr YEAI.......cvcveveeeerereieies et ssee e 0 0

SUDLOLAl (LINE 3.1 MINUS LINE 3.2)......uitiieiiiiieie ettt sttt s b4 48248814 s st s bbb s bbbttt ns

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)..........cccc.ovvene..

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22 Amount recognized (Section 2, Column 16)..........ccccceveeeerriverineeeieieennns 0

SUDLOLAl (LINE 4.1 MINUS LINE 4.2).......cuiueictiieie ettt ettt b2 s b 14824 s b2 s b a8 bbb bbb bbb s bbbttt sns

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNAtIONS IN PHOE YEAI........c..ciiuiieiiirieiieiceie ettt b bbb st s ettt
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations N PHOF YEAI...........cvuuriuiirierrireiecreireieeeeeesesei ettt ss st

Book/Adjusted Carrying Value at end of current period (LiNES 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2) ..ottt bbbt
DEAUCE NONAAMILIEA @SSELS........cvueveieieiiiie ittt ettt s bbb s s s s bt s bbb bbb s s b s s bbbt b bbbt n s s st

Statement value at end of current period (LINE 6 MINUS LINE 7).........vuiriiirrieisiinsissie st sssssss e ssesssssss sttt ss s sse st esssssssssessanssnsssssessessnssnssns

SI11

11,509,022

11,509,022




Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

SI12, SI13



Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14 .....oviiiieiiieietceie ettt bbb bbbttt s bt 11,509,022

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

3. SUDLOLAL (LINE 1 PIUS LINE 2).....u.vviiieieiiiiiicisii ettt 11,509,022

4. Part D, SECHON 1, COIUMN 5.ttt ettt ettt sttt a ettt s et st a et e s s s e et s s st et s s e e et s e bt sen e et et eetebesan s et s e antasans 11,509,022

5. Part D, SECHON 1, COIUMN B.......vuiviiiriieieieistieie ettt s bbbt nts

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5)......euiveiieiciiiie ettt s st b8 b s s bbbt s bbb bt s et 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16......c.iueiieiiieiieieisseie ettt bbb s bbb b s st enn s 11,509,022

8. Part B, SECHON 1, COUMN 13......ooeieeiceeeecteet ettt ettt s ettt s et et s es et et es st et s s s et s e et es s s et asenaetesensne et s ansesans

9. TOAl (LINE 7 PIUS LINE 8).....vuivvieceiteiiceetsiete ettt st bbb s bbb s s d s s b st 4 s s b bR b s 2 b s s b et e 44 et b s s b b s b b s a bbb s s bbbt sn et b nae b s 11,509,022

10, Part D, SECHON 1, COIUMN B........ouviiieicieieicet ettt bbb bbb bbb bbbt nt s 11,509,022

11, Part D, SECHON 1, COIUMN ..ottt et b bbb bbb st a s et s s sss s s et s nes

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)...uvueiiieireieieiieiietssieie st sssess et s sttt s sttt 888k s bbbttt 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27 ...ttt R bR bbbttt

14, Part B, SECHON 1, COIUMN 20...........coueiiiiieieiiisie ettt ettt bbb s et s bbbt s bbb bbbt ensn

15, Part D, SECHON 1, COIUMN 1. ..ottt ettt sttt bbb st et a et b s s s bes s s s et s nees

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cuvueiuiiiiieiieieieiieisiesie et ssse st st st b et se s s £t s ettt 0

Sl14



Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI15, EO01, E02, EO3, E04, E05, E06, E07, E08, E09



Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
o Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code[ n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
3133X0  PF 0 [ FED HOME LN BANK 5.375 08/15/2018.......ccccccuummmrmmmmmrmrmrmrrmmmsmsmsesmsmsassmsnssanes [ e covvmeneee | 978,860 | .....113.997 1,139,967 1,000,000 993,200 1,651 5.375 | ......5.585 | FA.ccco [ v 20,306 | oo 53,750 | 09/02/2003 | 08/15/2018.
63252F  AA 7 | NATIONAL ARCHIVE 8.50 09/01/2019.......cccuuvuvevereveveveveveveveverssesenesesesesesssesenens | vevevens ceeeIFE] 1,230,065 | .....117.404 1,354,711 1,153,886 1,176,682 (8,072) 8.500 1820 |MSecois | s 32,693 | cooovrnn: 98,080 | 01/06/2000 | 09/01/2019.
649085 AA 5 | NEW VALEY GEN 115.572 05/01/20........cccoorerererererererererererereresssesesssnsesssssssssssenss | vevevens o IFE ......981,460 | .....110.553 1,049,096 948,949 959,443 (3,351) 5.572 551 I MN | XA [ 52,875 | 12/16/2002 | 05/01/2020.
690353  RX 7 | OVERSEAS PRIV INV 4.44 2127[27.......coovvvevverisescecsesesesesesessssssssssssssssssssssssssiss | vevevens A ..1,572,682 | ....112.209 1,764,685 1,572,682 1,572,636 6 ...4.440 ..4441 |FA..... 24,052 69,827 | 01/15/2010 | 02/27/2027.
690353 XM 4 | OVERSEAS PRI INV 3.59 12/15/2030........ccccummmmevmmmvemmmenenenenenensnenenensssnensssnesenens | svvveees | oo [ wovevennns 1 . ...1,828,571 | ....105.500 1,929,150 1,828,571 1,828,556 2 3.590 1.3.606 | MISD.. [ ccovorrveren 2918 | e 65,646 | 07/10/2013 | 12/15/2030.
912828 NV 8 | U.S. TREASURY NOTES 1.25 08/31/2015 SD.. A .......206,386 | .....100.703 202,413 201,000 202,166 (1,761) ...1.250 ...0.369 | FA.... .854 ..2,513 | 08/07/2012 | 08/31/2015.
912828 PM 6 | U.S. TREASURY NOTES 2.125 12/31/2015 SD.. . ..1,917,516 | .....101.813 1,934,438 1,900,000 1,903,665 (3,606) 12125 ] 11929 | Do | e 20,299 | coooveieis 40,375 | 01/14/2011 | 12/31/2015.
912828 RP__ 7 | U.S. TREASURY NOTES 1.75 10/31/2018 SD.. .. 1,278434 | .....101.266 1,286,073 1,270,000 1,277,853 (581) ...1.750 ....1.583 | AO...... 3,806 11,113 | 09/12/2014 | 10/31/2018.
0199999. U.S. Government - Issuer Obligations 9,993,974 XXX ] s 10,660,533 9,875,088 9,914,203 (15,712) 0 0 XXX XXX XXX ...113,740 394,179 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
31383S RS 1 [FNCL 511797 PT 6.0 5/01/2031 19,114 | ...114.613 21,910 19,117 19,008 9) 6.000 .96 10/19/2001 | 05/01/2031.
31406) 2L 6 | FNCL 811779 PT 5.0 1/1/2035. 64,992 | ....112.292 71,803 63,943 61,093 (164) .....5.500 293 3,517 | 01/11/2005 | 01/01/2035.
0299999. U.S. Government - Residential Mortgage-Backed Securities 84,105 XXX 93,713 83,059 80,102 (173) 0 0 XXX 389 4,664 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
83162C _GM 9 [ SBAP 1996-20A 16.30 01/01/2016...................... I | R | SO | 22674 | ....100.094 22,695 ....22,674 22,674 .....6.300 | .......6.284 | JJ....... ..714 ....1,428 | 01/19/1996 | 01/01/2016.
0499999. U.S. Government - Other Loan-Backed and Structured Securitie: 22,674 XXX 22 695 22,674 22,674 0 0 0 XXX XXX XXX 714 1,428 XXX XXX
0599999. Total - U.S. GOVEIMMENL.......cvcveieieieisisisisisis s | i 10,100,753 XXX ] s 10,776,941 9,980,821 | ..ooovoveves 10,016,979 (15,886) 0 0 XXX XXX XXX L.114.843 ] 400,271 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
041042 WY 4 | ARKANSAS ST A4.111 07/01/2034. 1,000,000 | .....104.953 1,049,530 1,000,000 1,000,002 2 20,669 06/30/2014 | 07/01/2034.
13063A 5D 2 | CAST TAX VAR PURP 5.9504/01/2016. 1,005,060 | .....105.939 1,059,390 1,000,000 1,001,056 (793) 14,875 04/22/2009 | 04/01/2016.
13063A 7G 3 | CALIFORNIA ST 6.20 10/01/2019 2,021,080 | ....117.573 2,351,460 2,000,000 2,011,571 (2,046) 1,000 10/08/2009 | 10/01/2019.
20772G F4 5 |CT ST SERA5.85 3/15/2032 3,794,023 | ....125.916 3,783,776 3,005,000 3,727,206 (28,952) 1,761 08/14/2012 | 03/15/2032.
20772)  AC 6 | CONN ST TXB SER D BABS 5.09 10/01/2030..........ccceeeeeeseeeeeecevevercversvcrerereres | coveeeac | - ...1,155,140 | ....112.870 1,128,700 1,000,000 1,139,075 (8,796) 12,725 02/19/2013 | 10/01/2030.
246380 7R 4 | DELAWARE ST SCH CONSTR 4.55 07/01/2029...........ccccevevevevevevevevevcvcviviiiis | wvvvvene | oo [ v 1]...1FE ...2,333,830 | .....113.265 2,265,300 2,000,000 2,301,459 (RIGHOLCKY Y RN DOPoooooore: 1< (NN [BVOROOORE i< < B (VN OOOOORN IOV 45,500 12/10/2012] 07/01/2029.
373384 ST 4 | GA ST RECOVERY ZONE C-3 4.37 10/01/2027.........ccceveveveveverevevevevevevcvivivinan | e | o [ v 1]...1FE ...1,004,880 | .....109.944 1,099,440 1,000,000 1,004,561 (263) [ oo [ i | o370 | 100004323 | AOucics | e 10,925 09/05/2013 | 10/01/2027.
373384 TL 0 | GAST SER D QSCB 3.88 07/01/2022........cccccvuvurururereccncenersisnscsmscscscsesesssesesesens | cvvveeee | oo [ i 1]...1FE ...5,800,000 | ...111.727 6,480,166 5,800,000 5,799,948 6 ...112,520 06/21/2011 | 07/01/2022.
452152 GR 6 | ILLINOIS BABS 6.20 7/01/2021.......cocoevercrercrcrcrcncrcscscscscscsescscsssesssisssesssssisssssisiss | cvveveee | oo [ i 1]...1FE ...1,999,420 | ....107.114 2,142,280 2,000,000 1,999,549 I3 [N [SNOUOOOROOOOOUOOOOOOR) PPPPoooon - (4[4 I IUVPOPOON - (030 I N SR [N 62,000 07/14/2010 | 07/01/2021.
574192 6N 5 | MARYLAND ST QSCB 4.35 8/01/2025............ccoceesusceesusssescsssscsssssesssssesssssssssenss | evvvveee | oo [ v 1]...1FE ...1,001,080 | ....113.702 1,137,020 1,000,000 1,000,823 (B0) [ ovevevvvvrvvennvevnvsnvrnennns | v | coveereee.350 | 004340 | FAccot | i 18,125 07/29/2010 | 08/01/2025.
574193  GK 8 | MARYLAND ST FACS LOAN 2.80 8/01/2027.........cocouvcverescscsescscscscsiscscscscsesiaes | v | oo [ i 1]...1FE ...1,974,260 | ......96.622 1,932,440 2,000,000 1,977,638 1,453 23,333 08/08/2012 | 08/01/2027.
57582P  UD 0 [ MA ST CONSOLIDATION LN E 5.306 1/01/2030........cccccvvvvvrvevrverrvrererenenenceeeees [ v [ o | o 1]...1FE ...2,179,080 | ....117.438 2,348,760 2,000,000 2,171,031 (UKD Y RN [UOPRPOOot X 1 B [BSOOOOOR:Xo¥ 23N (VN JOSOOOON ISP 53,060 12/16/2013 ] 01/01/2030.
57582P  UT 5 [ MASS ST BABS 4.91 5/1/2029 1,184,890 | .....115.537 1,155,370 1,000,000 1,164,583 (8,750) 8,183 08/09/2012 | 05/01/2029.
57582P WK 2 [ MASSACHUSETTS ST 4.20 12/01/2021 3,036,940 | ....109.262 3,277,860 3,000,000 3,025,113 (3,090) 12/07/2010 | 12/01/2021.
594610 6Q 5 | MIST 4.14 11/01/2020. 1,000,000 | .....109.367 1,093,670 1,000,000 1,000,000 10/14/2010 11/01/2020.
594612 BC 6 | MICHIGAN ST SCH LOAN BD A 3.00 5/15/2026.........cccoovcrerercrcrcrcscicscscscseseness | oo ......996,760 | ......97.138 971,380 1,000,000 997,131 208 3,833 04/11/2013 | 05/15/2026.
594612 BS 1 | MICHIGAN ST ENVR PROG B 3.59 12/01/2026............cccocvevevermrerererererernsnsnnnss | wvvvvees | oo [ v 1]...1FE ...1,000,000 | .....102.744 1,027,440 1,000,000 999,979 (1) ] oo | e | 00000003590 | 1000003590 [ IDucccis | i 2992 | s 14,958 | 06/25/2014 | 12/01/2026.
605580  5Q 8 | MS ST TAXABLE D 5.539 10/01/2029...........cccocmevmmevvveverenenmrmnenmnssenssssssssssssssssnns | svvvenes | oo [ v 1]...1FE ...2,223,480 | ....122.495 2,449,900 2,000,000 2,212,415 TLCI:IC10)) Y RN IOOPPPOOORt. X< N IBROOOOORC: X 7.1 I YO OO IOV 27,695 | oo 110,780 | 11/12/2013 | 10/01/2029.
605580  5X 3 | MISS ST BAB 5.245 11/01/2034..........cocvcvcvervrercrcvnrnrnvnsnsnsnnnnssnsnsssssnsnsssssssssssseees | svvevees | oo [ wovvvennns 1]...1FE ...3,543,630 | .....118.995 3,569,850 3,000,000 3,509,849 (16,598) | cocvevevcrcscrercicscsiesseans | o [ 05245 [ 103996 [ MNLLc | 26,225 | ............ 157,350 | 02/19/2013 | 11/01/2034.
605580 6K 0 | MISSISSIPPI ST D 4.131 11/01/2022.........cccccecescecccscscscscsicviviviriviveveveveveviririron | v | oo [ i 1]...1FE ...1,000,000 | .....108.474 1,084,740 1,000,000 999,993 1 s | s | 131 | 131 [ MNL] 6,885 | ...ooovvvnnnnn 41,310 | 10/21/2010 | 11/01/2022.
605580  6S 3 | MS ST SER C 3.243 10/01/2021........coooomomemevemememmmmmmmmmsmmmmmmsssssmsssmsssssssssssssssssssnns | svvevnes | oo [ covvvnnnns 1]...1FE ...1,000,000 | .....102.619 1,026,190 1,000,000 999,989 1 s | v | e 3.243 | 10000.3.243 [ AO.ces | v 8,108 | ooovrvrenens 32,430 | 10/06/2011 | 10/01/2021.
686053 GG 8 | OR SCH BRDS TXB PENSION 4.759 06/30/2028.............ccccoeeeeevemvccvvvcviveviienes | wvvvveee | oo | v 1]...1FE ...3,319,320 | ....112.203 3,366,090 3,000,000 3,318,232 (1,088) rieeeeen39T | 71,385 | 12/03/2014 | 06/30/2028.
70914P LY 6 [ PENNSYLVANIA ST B 4.45 2/15/20.........coovvvvvvvrvennnnreneenenvcenenenssesesesesesesesesssesess | s [ o | coviiiis 1]...1FE ...2,000,580 | ....110.213 2,204,260 2,000,000 2,000,368 (B3) [ oo | wvvvvvvvnnnrnnnsnsnsnsnnnens | covieeene 8450 | i 4446 | FA ot | 33,622 | oo 89,000 | 01/14/2010 | 02/15/2020.
70914P  LZ 3 [ PENNSYLVANIA ST B 4.55 02/15/21.......cocovvvvvvvrvvvrvvnnnennnnennnnnesnsesnsnsssssnsssssnseens | eovennne | o | coviiiis 1]...1FE ...3,000,930 | .....109.695 3,290,850 3,000,000 3,000,640 (B oo | v | v 8550 | i 4546 [ FA | 51,567 | ccccovenens 136,500 | 01/14/2010] 02/15/2021.
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Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

o Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
70914P  PE 6 [PAST THIRD SER B BAB 4.25 07/15/2020..............ccveeeresrsivveersesssssmssesenersses | corneee AFE] 996,080 | ....107.719 1,077,190 1,000,000 997,557 383 ...4.250 4300 | W | s (LTI E— 42,500 | 12/16/2010 | 07/15/2020.
880541 QR 1 | TENNESSEE ST TXBL C 3.228 08/01/2021.......cccouummummmmmmmmmmmmmmmmmmeenensnevnsnnnnnnnns | wvveeens | oo [ wovvvinens 1]...1FE[ ..............1,000,000 | .....104.805 1,048,050 1,000,000 999,977 3 3.228 3.228 |FA..... 13,450 32,280 | 10/12/2011| 08/01/2021.
882722 VN 8 | TX ST BAB A 4.681 04/01/2040..........cccmereiereriiesessisssissssssssmsmssssssssssssssnnns | wvvenens | oo [ covevnenns 1] AFE| 1,163,960 | .....117.360 1,173,600 1,000,000 1,156,125 (3,677) ...4.681 3722 | AOuce | v 11,703 | oo 46,810 | 10/22/2012 | 04/01/2040.
882722 VP 3 | TXSTBABSA 4.63104/01/2033.....ccc0ccoccccrmrvvmssesmmnerrmreessssssmsnensesssssssssssnnees | wervveee | oo | ovevenes 1| AFE| 1,137,140 | ....114.155 1,141,550 1,000,000 1,128,263 (4,868) ..4.631 +.3.661 | AO..coo. | v 11,578 | oo 46,310 | 02/19/2013 [ 04/01/2033.
882723  PU 7 | TEXAS ST TXBL REF B 3.423 10/01/2026..........cccccemesmvevrrrecsssssseerennecssssssne | eereveee | oo | ovvvenes 1]..1FE[ .............1,000,000 | .....103.366 1,033,660 1,000,000 1,000,059 59 ..3423 | ......3422 | AO..... 16,449 06/26/2014 | 10/01/2026.
882723 PV 5 | TEXAS ST REF B 3.573 10/01/2027........ccccevevcverererereserccvcvcvsvsssnsnmnmnsnmnnnnns. | evveeees | oo [ covivinnns 1]..1FE| .............1,000,000 | .....106.588 1,065,880 1,000,000 1,000,065 65 3573 | ......3.572 | AO..... 17,170 06/26/2014 | 10/01/2027.
93974C  PL 8 [ WA STBABS D 5.381 08/01/2029..........coovvvvvvrrenrrererenenenenesenenenssesesesesesessssssssssss | ovsenes | oo | coversies 1] AFE| 2,325,220 | ....118.277 2,365,540 2,000,000 2,316,793 (8,427) 5.381 103942 | FA oo | o 44,842 | oo 53,810 | 06/16/2014 | 08/01/2029.
93974C Q7 6 [ WASHINGTON ST BABS 4.269 08/01/2021........ooococvcvcvcncicicncncncicicncicicniieieiciess oo | o | e, 1]....1FE 2,000,000 { ....110.380 2,207,600 2,000,000 2,000,126 (16) ...4.269 | .......4.268 | FA 35,575 85,380 | 05/25/2010 | 08/01/2021.
1199999. U.S. States, Territories & Possessions - Issuer Obligations 59,196,783 XXX ] e 62,408,932 55,805,000 58,961,179 (V] (119,116) 0 0 XXX XXX XXX ...813,764 2,306,856 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 59,196,783 XXX 62,408,932 55,805,000 58,961,179 0 ... (119,116) 0 0 XXX XXX XXX ...813,764 2,306,856 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
05914F  JP BALTIMORE CNTY MD BABS 4.45 11/01/2026. ..1FE 2,253,680 | .....112.806 2,256,120 2,000,000 2,229,392 (15,646) 14,833 89,000 | 06/03/2013 | 11/01/2026.
215723  JW 8 | COOK CNTY IL HIGH SCH 5.80 12/01/2022 .AFE 1,000,000 | .....108.447 1,084,470 1,000,000 1,000,000 4,833 58,000 | 12/14/2010| 12/01/2022.
235308 QK 2 | DALLAS TXISD 4.45 02/15/2020..........cccocvevereremereverereresesesssesessssssssssssssssssssssnses | vevevens .AFE ...1,012,500 | ....111.028 1,110,280 1,000,000 1,007,631 (1,306) | cooeveveereeeeeenseeseseeneeens | e [ 4450 | 4282 | FA | i LR AA I E— 44,500 | 11/16/2010 | 02/15/2020.
235308 QL 0 | DALLAS TXISD 4.60 02/15/2021........cccovvvvvvvrererninnnnnnennnnnnnnnennnssenssnssssssessnseseeees | ceveeees | oo [ v .AFE ...1,012,500 | .....110.863 1,108,630 1,000,000 1,008,251 (1,149) | oo | e [ 04600 | .. 4445 [ FALL | 17,378 | oo 46,000 | 11/16/2010 [ 02/15/2021.
399262 HD 9 | GROSSMONT CA SCH 5.479 08/01/2025.........coovvvvvvvvvcncnennncnnncnnenccenencnceesenesess | coveeeee | oo [ v .AFE ...2,000,000 | .....112.892 2,257,840 2,000,000 2,000,293 (20) [ oo | cevrernnnnnennnnnnsnnennnens | cvereeeee AT | il BATT | FA ] i 45,658 | ............ 109,580 | 05/13/2011 08/01/2025.
40179P  AA 3 | GUILFORD CNTY PUB FAC 4.564 04/01/2032.........ccococveverererercrencncncncncncnenceess | svvveeee | oo | e 1]...1FE ...1,000,000 | .....106.513 1,065,130 1,000,000 1,000,003 (0) ] coveveverrrnvnnernnnnnnnnsnenns | e | covverere 564 | i 4564 [ AO.ccces | oo 11410 | o 45,640 | 03/15/2012  04/01/2032.
412486 4W 9 | HARFORD CNTY MD 4.70 07/01/2021.....cocoevevevererenenenecencncceneessssesssesssssseseseseses | evvveeee | oo [ i 1]...1FE ...1,024,120 | ....113.102 1,131,020 1,000,000 1,014,516 (VX 15)) UL PR poooooooore: oy (N [SVOOOOOR: L4 0 (VN OUOOOOOR ROV 23,500 | oo 47,000 | 06/02/2010 | 07/01/2021.
442331 QM 9 | HOUSTON TX REF PENSION 6.29 3/01/2032........ccocvcvercrcrencrcnerencreneeeeeeeeeeeeees | eevevene | oo [ v 1]...1FE ..2422253 | ...124.214 2,459,437 1,980,000 2,389,349 (15,473) | cooeovveeceercesrereseereeeeens | v [ 00006290 | e 4543 [ MScoccs | i 41514 | ... 124,542 | 10/17/2012| 03/01/2032.
442331 SP 0 | HOUSTON TX SER B 4.611 03/01/2021........ccocvvvvvvvvvvnerenennnnnnnnnnnnnnnnnnnnneennenenens | wvvvvees | oo [ v 1]...1FE ...1,000,000 | .....110.062 1,100,620 1,000,000 999,957 B | oo | e [ 4611 | 4612 | MS | 15,370 | oo 46,110 | 11/17/2010  03/01/2021.
544646 XY 3 | LOS ANGELES CA SCH DIST 5.755 07/01/2029.........cccovvvvvvvvvnvcvrvennnnnnnennennnens | cvveeeee | oo [ v 1]...1FE ...1,086,000 | .....123.201 1,232,010 1,000,000 1,081,231 (3,752) | covvveveveseseresseessesseenens | v [ 5755 | 14963 [ I | e 28,775 | coovvcees 57,550 | 09/09/2013 | 07/01/2029.
549187 6N 7 | LUBBOCK TXB-WTRWKS 5.25 02/15/2018 ..944,509 | .....105.547 971,032 920,000 926,742 (2,947) 18,247 /48,300 | 01/29/2008 | 02/15/2018.
602245 UM 2 | MILWAUKEE CNTY PENSION A 6.84 12/01/2028. 1,386,050 | .....124.516 1,245,160 1,000,000 1,347,898 (18,915) .5,700 68,400 | 12/06/2012 | 12/01/2028.
602409 HG 2 | MILWAUKEE SEW L BABS WI4.30 10/01/2020 1,365,000 | .....109.867 1,499,685 1,365,000 1,365,000 14,674 58,695 | 12/13/2010 | 10/01/2020.
631294  3X 1 | NASHUA NH PENNICHUCK 3.197 01/15/2023............cocmomevmmevemerenmnenenenenenenenes | evveeees | oo [ v 1]...1FE ...2,000,000 | .....101.010 2,020,200 2,000,000 1,999,990 1 e | s | 3197 | 00000397 [ e | i 29,483 | oo 63,940 | 01/11/2012 | 01/15/2023.
631294  4C 6 | NASHUA NH 4.226 01/15/2032.......coovovvvvvvvnvcnnnrnncnnnnncncnnnencncseneeessecssssesesssssesssess | vvvevees | oo [ i 1]...1FE ...1,080,440 | .....107.571 1,075,710 1,000,000 1,074,314 (3,858) | ovovesereresescssrescsssseiens | e 4226 [ 13584 [ I | (LR — 42,260 | 04/11/2013 [ 01/15/2032.
645019  3M 0 | NEW HAVEN CT TXB 9TH 7.00 02/15/2015.........cccoommmmmmmvevmmieniemmsninmnmnsnensnenenns | ceveeees | oo [ virininens .AFE .....441,203 | .....100.798 433,197 429,767 430,044 (2,217) 11,365 30,084 | 02/24/2009 | 02/15/2015.
645019 3N 8 | NEWHAVEN CT TXB 9TH 7.00 02/15/201..........cccoummmvmvvvvvmivviinninvnmnmnsnennnenenns | ceveeees | oo [ iririnens .AFE . 472,718 | .....106.613 490,916 460,465 462,827 (1,968) 12,177 32,233 | 02/24/2009 | 02/15/2016.
645019 3P 3 | NEWHAVEN CT TXB 9TH 7.00 02/15/2017.........ccccvcvevevevevcvevcvcvivcvcvcsinnnns | oo .AFE .....504,233 | ....1111.439 547,347 491,163 495,328 (1,775) 02/24/2009 | 02/15/2017.
64966H 4J 6 | NEW YORKNY 4.297 10/01/2021........ccccevcvccsvevevevesevssevesesesesasesesesisesesesisisissis | sevesene | oo | e 1]...1FE ...1,000,000 | .....108.240 1,082,400 1,000,000 1,000,000 10/07/2010 | 10/01/2021.
655867 JF 7 | NORFOLK BLD AMER TX SR B 5.45 3/1/25........cooovvvvvvvvvvvrrvnnnnnneccncccnceneneeneeees | cvvvveee | oo [ i 1]...1FE ...2,828,389 | .....120.641 3,293,499 2,730,000 2,804,307 (5,458) 01/27/2010 | 03/01/2025.
655867 SC 4 | NORFOLK VA REF B 4.115 08/01/2026...........cooocvvvcvevcrcrcrcrcrcncscscscscscsescscssiesiss | oo ...1,000,000 | .....103.647 1,036,470 1,000,000 999,952 (15) 10/18/2013 | 08/01/2026.
655867 SD 2 | NORFOLK VA REF B 4.265 08/01/2027 1,000,000 | .....105.211 1,052,110 1,000,000 999,948 (17) 10/18/2013 | 08/01/2027.
655867 SE 0 | NORFOLK VA REF B 4.755 08/01/2030, 1,000,000 | .....108.680 1,086,800 1,000,000 999,934 (22) 10/18/2013 | 08/01/2030.
660393 L3 1 |NLASVEGAS NV 5.57206/01/21 1,625,000 91.998 1,494,968 1,625,000 1,624,968 4 05/28/2010 | 06/01/2021.
68583R  BA 9 | OR COMM CLG TXB B 5.6 06/30/2028 2,197,760 | .....116.583 2,331,660 2,000,000 2,187,131 (10,500) .31 12/20/2013 | 06/30/2028.
68666P AA 4 [ ORLEANS PARISH LA SCH BD 4.4 02/01/2021...........cccccevevevcvevcvivivcmmmmmmnnnnns [ oo [ oo | cvevererens ...1,007,430 | .....106.860 1,068,600 1,000,000 1,005,316 (750) [ oo | cvvvevivivcvivns | ereeeeeenid.400 | 10004300 | FALt | e 18,333 12/16/2011] 02/01/2021.
718814  ZZ 2 | PHOENIX AZ BAB A5.269 07/01/2034.............ccccccevevevevevevevivevevevivevavevevirevinanans | evvvveee | oo [ v 1]...1FE ...2,374,440 | ....118.975 2,379,500 2,000,000 2,373,943 (497) 52,690 12/11/2014 ] 07/01/2034.
73723R SR 5 [ PORTSMOUTH REF B TXB 3.939 02/01/2030............cccceeeeeeesesemcmcsicvcvcsivcscsises [ wovernns [ oo | v 1]...1FE ...1,000,000 | .....102.051 1,020,510 1,000,000 1,000,037 2 | i | i [ 100000003939 [ 1.3.938 | FAL | v LK E— 43,110 | 06/05/2013 [ 02/01/2030.
741701 H8 2 | PRINCE GEORGES CNTY MD 4.75 03/01/2026............cccceeeeeevevevevevevevevcvivcrens | wvvvveee | oo [ v 1]...1FE ...1,000,000 | .....113.895 1,138,950 1,000,000 999,982 1 s | v | o750 | i 8750 | MS | 15,833 | oo 47,500 | 03/10/2011 | 03/01/2026.
791240 BT 0 | STLOUIS MN SD 5.25 02/01/2025............ccocccscccccscsccccicccicccsesccciiiesiciiescissisiiines | vvveveee | oo [ v 1]...1FE ...1,356,640 | .....109.746 1,465,109 1,335,000 1,347,488 (2,056) | cooovoveveserencscrcscsciecsins | o [ 0005250 | 5039 [ FAL | 29,203 | ccooooiceee. 70,088 | 02/05/2010 | 02/01/2025.
796269 VA 3 | SAN ANTONIO ISD TX 4.006 08/15/2028...........ccocvvvvvvvevmvnrcvnvnnnnnnnnnnnsnsnsnsnsnnnees | wvvvveee | oo | vovevnnens 1]...1FE ...2,000,000 | .....105.619 2,112,380 2,000,000 1,999,975 1 s | e | o8008 | 0000004008 | FA ot | 30,268 | oo 80,120 | 08/24/2011 | 08/15/2028.
797646  NF 9 | SAN FRAN CITY/CNTY-C-BABS 5.93 6/15/2028..........ccccoeeeeuememuucmcevcvmiccmiacaiacs | o | oo | 1]...1FE ...2,526,000 | .....119.360 2,387,200 2,000,000 2,465,227 (VL2 ) [ [ pPosomooosc. Xeic (BN (DU & A (N0 NN ISV 5271 | oo 118,600 | 08/09/2012 | 06/15/2028.
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833119 XK 1 | SNOHOMISH CNTY WA SCH 1.14 12/01/2023......coceeecvcccerrreressssrevererneessssis | coreee e IFE] e 1,465,700 | ......81.565 1,631,300 2,000,000 1,576,342 38,873 cevveeeen 1140 | 1003.986 | I [ e 1,900 | oo 22,800 | 01/11/2012 | 12/01/2023.
87122N  EZ 8 [ SYCAMORE OH SCH 5.55 12/01/2025...........0ccvvcvcessevmerernsesssssssesersssesssssnees | coreee ceeeIFE ] ciiiiiiiiese.650,000 | .....118.206 768,339 650,000 649,974 2 5.550 | .......5.550 | ID.coweee | e 3,006 | .eoovvvrvrrnnns 36,075 | 12/21/2010 | 12/01/2025.
981305 SA 4 | WORCESTER PENSION 6.25 1/1/2028.........coooooeieieveveierereierereeseseresevcrerecererens | e ... /FE 1,159,150 | ....111.337 1,213,573 1,090,000 1,147,981 (2,951) ...6.250 | .......5.666 | JJ....... 34,063 68,125 | 10/28/2010 | 01/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.................coovvvcvcvcicvcicicins | 47,195,715 XXX ] 49,652,172 | ............. 45,076,395 | ............. 47,015,274 (80,717) 0 0 XXX XXX XXX ...674,106 2,067,256 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS...........iiiivirieiiiisiissisesesssiessssssissesssssssssssesens | svssessseanns 47,195,715 XXX ] s 49,652,172 | ............. 45,076,395 | ........... 47,015,274 (80,717) 0 0 XXX XXX XXX ...674,106 2,067,256 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010608 5M 5 | AL ST PUB SCH CONSTR BD 5.15 09/01/2027.........cccereverevereveverevererererererirens | veverene .AFE] ... 5,796,430 | .....116.101 5,805,050 5,000,000 5,762,063 (18,121) 12/12/2014 ] 09/01/2027.
04048R DS 2 [AZ ST UNIV BABS SER A 6.204 07/01/2030........cccocueeeuemrrereemeesrceereseeeeesesseeesees | woveenes [ oo | coveriies 1] AFE| 1,285,310 | ....121.633 1,216,330 1,000,000 1,258,355 (14,407) 01/31/2013 | 07/01/2030.
040627 DX 6 | AZ ST PWR AUTH 4.918 10/01/2045............ccovvvvcccseriierenneessssssmeserssesesssssenens | eereneee | oo | ovvevenes 1]...1FE ...2,000,000 | .....112.371 2,247,420 2,000,000 2,000,013 13 03/19/2014 | 10/01/2045.
071239 DB 0 | BATON ROUGE LA TXBL 4.57 01/15/2029 ....106.843 1,068,430 1,000,000 999,945 3 03/07/2012 | 01/15/2029.
072031  AK 3 | BAY AREA CAWTR AGY B 2.855 10/01/2023, .101.673 2,033,460 2,000,000 1,999,974 3 02/01/2013 | 10/01/2023.
100873 AG 3 [BOSTON MA HSG 5.80 01/01/2022 ..106.607 1,599,105 1,500,000 1,499,900 1" 03/11/2010 | 01/01/2022.
167736 YV 3 | CHICAGO IL WTR C 6.642 11/01/2029 ...124.548 1,245,480 1,000,000 1,126,381 (4,249) 03/12/2014 | 11/01/2029.
183596 CY 9 [ BALTIMORE MD BRD SCH 5.692 12/15/2025.............ccceccvevevevevevevevevevevevsseran [ wovevons [ oo | ceverries 1]...1FE ...2,000,000 | .....119.239 2,384,780 2,000,000 2,000,687 (44) 02/03/2011 | 12/15/2025.
196338 AB 9 | CO ST BRIDGE ENT BAB A 6.078 12/01/2040..........cocoeeevcucucrcrcrceceeemseseeneeseeens | eeveeene | oo [ v 1]...1FE ...1,254,870 | ....132.481 1,324,810 1,000,000 1,243,164 (7,481) 05/28/2013 | 12/01/2040.
196632 ML 4 [ CO SPRINGS CO 5.058 11/15/2019.......ccccuuvevvvevivimivemeneninisesesssssssensssssssssssssssnes | evssenes [ oo | covevsres 1]...1FE ...1,000,000 | ....113.394 1,133,940 1,000,000 1,000,000 50,580 | 12/17/2010| 11/15/2019.
199112 HV 8 [ COLUMBUS GA BLDG 5.05 01/01/23.......cccocvvvvvererererensnnrnnsnsnnsenssssssssssssssssssssees | wovseies [ oo | covevires 1]...1FE 997,140 | ... 111770 1,117,700 1,000,000 997,991 199 50,500 | 01/14/2010| 01/01/2023.
199112 HW 6 [ COLUMBUS GA BLDG 5.20 01/01/24.........cococvvverererererevernnsnnnnnensnenssssssssssssssssees [ covsenes [ oo | coveveres 1]...1FE 997,010 | ....111.911 1,119,110 1,000,000 997,802 187 01/14/2010 | 01/01/2024.
19923P  AY 4 | COLUMBUS IN HS 5.605 7/15/23.........covevvvesesesvssssssssssesesesesesesesssesssesssessssssssins | seveveee | oo [ v 1]...1FE ...3,000,000 | ....112.310 3,369,300 3,000,000 2,999,923 7 01/20/2010 | 07/15/2023.
213248 BB 2 | COOK CO IL SALE TAX 5.354 11/15/2035.........ccoevevevcsescsiscscsescscscssssesssesesesans | v | oo [ i 1]...1FE ...1,250,000 | .....104.320 1,304,000 1,250,000 1,249,901 3 07/12/2013 | 11/15/2035.
25477G  EV 3 | DC TAX 5.282 12/01/2026........vcoooevevererereeeneeeeeeeeeeneeeseseseeeseseseeesesesesesssesesssesesesess | avsseis | ...1,000,000 | .....119.529 1,195,290 1,000,000 999,971 2 12/03/2010 | 12/01/2026.
264416 AN 8 | DUKE UNIV NC SER A 5.85 4/01/2037 2,691,240 | .....130.922 2,618,440 2,000,000 2,649,623 (18,559) 09/11/2012 | 04/01/2037.
34160P DA 4 [ FLORIDA ST 5.286 08/01/2019 2,000,000 | ....111.031 2,220,620 2,000,000 2,000,000 10/29/2009 | 08/01/2019.
34160W TZ 7 |FL STDEPTENVIR 6.026 07/01/21 2,500,000 | .....109.477 2,736,925 2,500,000 2,500,000 01/08/2010 | 07/01/2021.
392273 AM 0 | GTR ORLANDO FL AV 5.47 10/01/2017.....cccocveveverevereverererereresesesesesesesssesssesssens | coveeees | o0 . AFE ....3,104,280 | .....110.003 3,300,090 3,000,000 3,041,375 (13,732) 12/07/2009 | 10/01/2017.
438701 RE 6 | HONOLULU HIWSTEWTR B 5.193 07/01/2024...........cococeeveeevevecuvevevevevavavanans | o | oo [ i 1]...1FE ...1,225,000 | .....106.844 1,308,839 1,225,000 1,225,093 (14) 10/27/2010 | 07/01/2024.
442435 5B 5 | HOUSTON TX UTL SYS B 3.828 05/15/2028............coccesevescscscscscscscecevevevivararans | v | oo [ i 1]...1FE ....2,000,000 | .....105.298 2,105,960 2,000,000 2,000,114 114 48,488 | 03/13/2014 | 05/15/2028.
45129W KB 5 [ID HSG BABS A-2 6.348 07/15/2028.............cocoomeveveverenerensnsnenensnssssssssssssssssssssnss [ wosssnes [ oo | covsvives 1]...1FE ...2,519,760 | ....121.371 2,427,420 2,000,000 2,478,828 (26,135) 126,960 | 05/23/2013 | 07/15/2028.
452227  FT 3 | ILLINOIS BLDG IL BONDS 4.08 06/15/2036..............cccccemmmmmmmemmmmmimmvemineneminenenns | wvvvvnes | oo [ v 1]...1FE ....3,099,160 | .....102.671 3,080,130 3,000,000 3,094,627 (2,792) 122,400 | 04/24/2013 | 06/15/2036.
452227  GM 7 | IL ST SALES TAX 3.75 06/15/2032.........cccccsesesescccscsiscssssssssssssssssssssssssssesssssssines | cvveveee | oo [ v 1]...1FE 885,810 99.837 998,370 1,000,000 890,500 3,987 37,500 | 10/29/2013 | 06/15/2032.
452227  UN 2 | IL ST SALES TAX REV 4.62 06/15/2038...........coooererercrcrcrcrcrencncnescnssssesesssesssssens | cvvvveee | oo [ v 1]...1FE ...2,000,000 | ....111.784 2,235,680 2,000,000 1,999,875 (125) 66,733 | 03/11/2014 | 06/15/2038.
454624 U5 4 | INBDBKTXB5.49 01/15/2024.........ccoovvvvvvvvvvvvnnvnnnncncncncccnencnnncsnscsescsssisisssssisiss | ceveveee | oo [ v 1]...1FE ...2,044,940 | .....108.396 2,167,920 2,000,000 2,034,231 (2,894) 109,800 | 11/19/2010 | 01/15/2024.
45746R AL 8 | INLAND PROTN FL B 4.85 07/01/2020. 2,000,000 | .....105.623 2,112,460 2,000,000 2,000,000 97,000 | 02/18/2010 | 07/01/2020.
46615M AS 0 | JEADIST ENERGY SYS 4.238 10/01/30 (JEA) 1,610,000 | .....102.088 1,643,617 1,610,000 1,609,919 4 68,232 | 06/07/2013 | 10/01/2030.
47770V AX 8 | JOBSOHIO BEVERAGE SYS B 3.235 1/1/202 1,000,000 | .....101.544 1,015,440 1,000,000 999,985 2 .32,350 | 01/29/2013] 01/01/2023.
47770V AY 6 | JOBSOHIO BEVERAGE SYS B 3.985 1/1/2029 2,000,000 | .....102.156 2,043,120 2,000,000 1,999,951 3 .79,700 | 01/29/2013 ] 01/01/2029.
491189 FA 9 | KY ASSET FND 4.104 4/01/2019........ccocovmmmmmmmmmmmmmmmmmmmssissnssssssssssssssssssssssssssssssnns | svvevees | oo [ wovevnnnns 1]...1FE ...1,007,450 | .....107.331 1,073,310 1,000,000 1,004,043 (857) 09/02/2010 | 04/01/2019.
542690 W3 2 | LONG ISLAND NY PWR 4.85 05/01/20..........ccccummmmmmmmmmmmimimemmmmmmmsmsmmmmmsssnsnennnnnes | wvvevees | oo [ v 1]...1FE ......999,340 | .....104.822 1,048,220 1,000,000 999,593 65 05/05/2010 | 05/01/2020.
544712 2H 4 | LOS ANGELES CTY SALES TAX 5.735 6/1/39........cccccummmmmmmmmmmmmmmmmmmmmmmsnsnsnsnnnns | wvvevees | oo [ v 1]...1FE ...2,483,700 | ....126.815 2,536,300 2,000,000 2,460,778 (10,642) 10/09/2012 | 06/01/2039.
54473E NP 5 [LACNTY CAPUB WKS 5.591 08/01/2020...........cococvmrmrmvvrmrmrmrmrermsnsssnsssnsnsnsnsnes | sosesnes | oo | coveivies 1]...1FE ...1,500,000 | .....114.448 1,716,720 1,500,000 1,500,000 11/10/2010 | 08/01/2020.
54473E NS 9 [LACNTY CAPUB WKS BAB 7.618 08/01/2040...........ccccvvvvvvvervrcrerrvvrnnnencnneeeees [ oo [ o | v 1]...1FE ...1,336,580 | .....145.685 1,456,850 1,000,000 1,324,978 (5,902) 12/14/2012 | 08/01/2040.
57429L AL 0 | MARYLAND TRANS REV 6.48 7/01/22..........ccocvevmvvrvrmvererercrsnermsssssssssssssssssssesens | evvevnee | oo | covevinens 1] AFE[ .......873,933 | ....112.716 913,000 810,000 843,161 (3,442) 12/18/2002 | 07/01/2022.
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575832 UG 3 | MA ST BAB 5.788 05/01/2025......cccccsssivvererrsesssssseesrmsssssssssssssessessssssssssssesssss | cereeees IO [ 1]...1FE[ ..............1,000,000 | .....120.729 1,207,290 1,000,000 999,939 4 5.788 | ......5.789 | MN.coooo [ oo 9,647 | oo 57,880 | 12/10/2010 | 05/01/2025.
57583P  ET 2 [MAFED HWY ANTS BABS 4.835 12/15/2021........ccouvevererererererererererssesesssenennns SD.. | o[ e 1]..1FE| ..............1,000,000 | ....114.287 1,142,870 1,000,000 1,000,000 correeerni8.835 | e 4835 | ID.cooees | e 26,324 | e 48,350 | 12/15/2010 | 12/15/2021.
576000 KW 2 | MASCH BLD AUTH QSCB A 5.468 06/15/2027..........cooeeeuevusesesesesesssssssssessseses | veverene IO [ 1] AFE| 2,330,900 | .....117.850 2,357,000 2,000,000 2,321,009 (9,891) ceveeeeeeD468 | ii3.835 | ID.owis | e 4,860 | oo 54,680 | 06/27/2014 | 06/15/2027.
59447P  CQ 2 [ MIFIN AUTH 5.496 09/01/2020........o.oooooveveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeeeseeeseeeeeseeesees | o IO [ 1]..1FE| ..............2,000,000 | ....108.623 2,172,460 2,000,000 2,000,000 ciererenn5.496 | ... 5.496 |MS....o. [ e 36,640 | .ccooccccene 109,920 | 12/09/2010 | 09/01/2020.
604115  BA 2 | MN ST PUB FACS B BAB 5.125 03/01/2027.........ccvvvuvevererererererenennncresesssssssssses | veverene IO [ 1] AFE| 1,084,930 | .....113.621 1,136,210 1,000,000 1,078,200 (4,807) coreeeennD.125 | 4293 |MS | e, 17,083 | oo 51,250 | 07/25/2013 | 03/01/2027.
604115 BB 0 | MN ST PUB FACS B BAB 5.25 03/01/2028......cccoeeeccccrmrrressssssnneerenssssssssnenrnns | werereee I [ 1] AFE| i 1,089,050 | .....114.627 1,146,270 1,000,000 1,082,689 (4,547) 5.250 | ......d 415 |MS... | v 17,500 | oo 52,500 | 07/25/2013 | 03/01/2028.
60636A EF 6 [ MO ST WASH UNIV A 3.33502/15/2027........coovvvevuvrrenrrenencrenenenenenenenenesesesesesens | v IO [ 1]...1FE| ..............3,000,000 | ....100.623 3,018,690 3,000,000 3,000,012 (1) 3.335 | .......3.335 | FA.cooo [ v KYNATA I— 100,050 | 07/19/2012| 02/15/2027.
610730  AA 1 | MONROE CNTY NY IDA B 4.176 5/01/2028............cccccccevevevevevevcvivivscnnnnnnns | wovevene oY [ 1]..1FE| .............4,000,000 | ....106.299 4,251,960 4,000,000 3,999,851 8 76 | 4176 | MN | 27,840 | oo 167,040 | 06/14/2012| 05/01/2028.
610757 GQ 5 | MONROE CTY NY IDC C 5.046 07/01/2028............coooumvvevevvermverererererererenererenes | wovevene IO [ 1]...1FE[ .............1,000,000 | ....109.453 1,094,530 1,000,000 999,928 4 5.046 | ......5.047 | JJ....... 25,230 39,527 | 09/11/2013 | 07/01/2028.
610757 GR 3 | MONROE CTY NY IDC C 5.311 07/01/2033 ..111.538 1,115,380 1,000,000 999,920 3 41,603 | 09/11/2013] 07/01/2033.
641667 NZ 9 | NEW ALBANY-FLOYD IN SCH 3.11 01/15/2027... 976,980 1,000,000 999,975 2 . .31,100 | 04/11/2013] 01/15/2027.
645913 AY 0 | NJECON DEV SER B 0.00 02/15/2020 1,694,280 2,000,000 1,672,744 57,391 11/01/2012 ] 02/15/2020.
64971Q  GW 7 |NYC TRNSTL FIN B TXBL 3.45 05/01/2021.........cooveveeerraereressesssessssscsssssssssssses 2,005,000 | .....105.120 2,102,400 2,000,000 2,003,403 (474) cieeeeennn3.450 | .......3.420 | MN...... 11,500 69,000 | 08/03/2011 | 05/01/2021.
64971Q  J4 6 |NYC TRANS FIN AUTH 3.75 11/01/2035.......ooovvvvvvnrnnnnnnennnnneecnenenescscneeeeeeseeeseees | ceveeees oY [ 1] AFE| 2,046,480 | ......97.745 1,954,900 2,000,000 2,043,608 (1,386) 3.750 | ......3.600 | MN.... | oo 12,500 | oo 75,000 | 11/15/2012 | 11/01/2035.
64971Q  RA 3 | NYC TRANSITION FIN AUTH 2.90 11/01/2021.......coovcveverereacsencinseccssesscscsseseeens | ceveiees oY [ 1| AFE| 1,947,340 | .....100.404 2,008,080 2,000,000 1,961,846 4,919 2.900 | ......3.213 | MN..... 9,667 58,000 | 12/13/2011| 11/01/2021.
64986A K6 7 [NY ST ENVIR REV BABS 4.539 6/15/2020...........cooueeeemeeesrsessssciesssssisssasessssssie [ v o[ | i TFE ] iiii2..500,000 | ....106.642 533,210 500,000 500,000 ceerenen8.539 | 4540 | JD....... 1,009 22,695 | 02/03/2010 | 06/15/2020.
649902 2E 2 | NY STDORM AUTH BAB 5.289 03/15/2033..........cocvcrerercrcrcrcrcrcrcnencncsescncsesesens | wevevens oY [ 1] AFE| 2,378,540 | ....119.446 2,388,920 2,000,000 2,352,628 (13,085) 5.289 3.925 |MS.... | coocvoiiiccs 31,146 | ... 105,780 | 02/08/2013 | 03/15/2033.
649902 7P 2 | NY DORM AUTH-F 3.05 08/15/2021..........cccocecevevereveresesereseseresesesesesesesisssisisisin | covevens | | e AFE] 2,323,597 | ....101.159 2,367,121 2,340,000 2,328,377 1,557 3.050 | .....3.134 | FA oo [ v 26,962 | coooocceeee. 71,370 | 10/05/2011 | 08/15/2021.
649902 H4 8 | NYS DORMS AUTH 5.427 03/15/2039.........ccccccreveveveveveverererereveresereresesesesesirin | vevevens oY [ 1] AFE| 1,189,220 | ....121.437 1,214,370 1,000,000 1,181,332 (4,241) coereeennDA2T | 8224 IMS | 15,980 | .ooovvvven 54,270 | 01/31/2013 | 03/15/2039.
649902  S7 9 | NEW YORK ST DORM 4.75 3/15/2022.........cccceeecevereveveveresesesesesesesesesesesisesesenins | sovevens oY [ 1]..1FE| ..............2,000,000 | ....112.827 2,256,540 2,000,000 2,000,000 coereeen 750 | 4751 | MS 27,972 95,000 | 05/27/2010 | 03/15/2022.
649902 T2 9 | NYSDORMAUTH BAB 5.50 3/15/2030........ccocvvvvvrnrrrernrnrnrcrnnnnnnneenensneneccsesenesees | cevevens . ...1,139,810 | .....119.928 1,199,280 1,000,000 1,131,301 (6,008) 16,194 55,000 | 07/18/2013 | 03/15/2030.
649907 YA 4 |NY STDORM AUTH A 4.802 12/01/2034. 4,015,600 | .....114.490 4,579,600 4,000,000 4,015,120 (477) ...182,476 | 01/07/2014 | 12/01/2034.
650035 UZ 9 | NYSBABS4.8103/15/2021 1,000,000 | .....113.282 1,132,820 1,000,000 1,000,000 /48,100 | 12/02/2010 | 03/15/2021.
658308 AD 3 | N CAROLINA ST TPK 4.45 01/01/2023 1,000,000 | .....109.212 1,092,120 1,000,000 1,000,000 44,500 | 10/15/2010] 01/01/2023.
662903 MG 5 | N TEXMUN WTR 4.47 09/01/2022.........coooeveremererieircsssssssessssssssssssssssssssssssisisises | v oY [ 1 ]...1FE| ............. 1,210,000 | .....107.029 1,295,051 1,210,000 1,210,140 (1) ] oo | v | e 8470 | 10004468 [ MS | (LTI E— 54,087 | 10/29/2010 | 09/01/2022.
67756A 2N 1 [ CLEVELAND CLNC OH ST 3.679 01/01/2021........ccovvvvvvvvrrrrrrvrrernrecrcrcscscnesesess [ v | | e IFE] eeieneii1,000,000 | ....105.667 1,056,670 1,000,000 999,981 3 | e | e [ 3679 | 3679 | Wit | v 18,395 | oo 36,790 | 11/16/2011 | 01/01/2021.
67756A 2P 6 [ CLEVELAND CLNC OH ST 3.849 01/01/2022..........cccvvvvvvvvvvrrrrrrrnvecscrcscscseseness [ v | i | e IFE] iiieieiin1,000,000 | ....103.507 1,035,070 1,000,000 999,978 3 | i | e [ 0. 3.849 | 1.3.849 | o | v 19,245 | oo 38,490 | 11/16/2011 | 01/01/2022.
677581 DZ 0 | OH ST NEW INFRAST 4.994 12/15/2020. 510700 IV [ 1]...7FE[ .............2,000,000 | ....112.724 2,254,480 2,000,000 2,000,000 8994 ] .4.986 | JD....... 54,379 99,880 | 12/09/2010 | 12/15/2020.
67908P AZ 9 [ OK CAP IMPT REF TX 5.61 07/01/2030..........cocommvvererererererereneseresesssesesesesesenens | venens | | e TFE] 2,450,980 | ....119.247 2,384,940 2,000,000 2,407,239 (18,901) 5.610 KRR VNI [ 56,100 | ...occccc. 112,200 | 08/09/2012| 07/01/2030.
684273  GX 7 | ORANGE CNTY CA TRANSN 5.563 02/15/2021.......cocoovcrerercrcrcrcrcrcrcrssssscsiseies | o Y [ 1]..7FE[ ..............1,000,000 | ....113.364 1,133,640 1,000,000 1,000,000 5.563 5.564 | FA....... 21,016 55,630 | 12/09/2010 | 02/15/2021.
684273  GY 5 | ORANGE CNTY CA TRANSN 5.813 02/15/2022.........coovorercrcrcrcrcrcrcrcrsssssessseies | vovevens Y [— 1]...1FE| .............1,000,000 | ....111.398 1,113,980 1,000,000 1,000,000 5813 | .....5814 | FA.... | oo 21,960 | oo 58,130 | 12/09/2010 | 02/15/2022.
68607D NC 5 | OREGON STA4.883 11/15/22......ccoovvvvvvvrvnvrrrcnrvnnnncnnnncnssnscsesnsesssssssessssssesessseses | sevesess [ [— 1]...7FE[ .............2,000,000 | ....111.564 2,231,280 2,000,000 2,000,000 cierennrn8.883 | 4882 |MN | 12479 | o 97,660 | 04/01/2010 | 11/15/2022.
68607H 5E 2 | OR ADMIN SVCS 5.437 05/01/2024 1,207,159 | .....108.594 1,221,683 1,125,000 1,174,845 (8,103) 09/14/2010 | 05/01/2024.
709223 UA 7 | PATPK TXB SER B-2 6.70 06/01/2018 1,191,637 | ....111.489 1,153,911 1,035,000 1,111,776 (20,426) 10/20/2010 | 06/01/2018.
71781L AT 6 | PHILADELPHIA PA PENSION B 0.0 4/15/15. 99.750 3,990,000 4,000,000 3,899,948 330,362 05/08/2009 | 04/15/2015.
73358W  CW 2 [PORT AUTH NY & NJ TXB 5.647 11/01/2040..........cocoomrmmmmrmmmmimmmmmiririsinennsenenens ..122.792 982,336 800,000 966,952 (4,104) 5.647 | .....4.234 |MN.... | oo 7,529 | e 45,176 | 02/04/2013 | 11/01/2040.
73358W  TZ 7 [PORT AUTH NY/NJ 187 4.426 10/15/2034............coovcvvvcicccccccccccscccccsiccccisisciais [ v . ....103.062 1,030,620 1,000,000 999,997 (3) w8426 | ... 4.426 | AO...... 8,606 10/08/2014 | 10/15/2034.
768874 SD 2 | RIVERSIDE CA BAB 6.265 10/01/2021..........cocovvvvmvmvmvvrerernvmnnnnnnnesnsnsssssssssssnsnnns | vovevens [ [— 1]...1FE| .............1,000,000 | ....116.746 1,167,460 1,000,000 1,000,000 6.265 | ......6.266 [AO..... | oo 15,663 | ..ooovvved 62,650 | 12/09/2010 | 10/01/2021.
783186 NH 8 | RUTGERS NJ ST UNIV BAB 5.665 5/1/2040.............cccoeceverevevevevereveveveviciiiis | vovevene Y [— 1] AFE| 3,773,310 | ....128.078 3,842,340 3,000,000 3,740,697 (16,428) 5.665 | .....4.091 |MN.. [ .cccccccc... 28,325 | .cocccceen. 169,950 | 12/13/2012| 05/01/2040.
795681  GJ 8 | SALKLAKE CNTY UTAH 4.78 12/01/2020.........cccccccccccvccsicvsiivcemmmimmmmnennmnnnnens | vovevene [ [— 1]...1FE| ..............1,000,000 | .....106.803 1,068,030 1,000,000 1,000,000 coererennbT80 | i 4780 | D | e 3,983 | e 47,800 | 12/09/2009 | 12/01/2020.
796253  Z4 7 | SAN ANTONIO TX ELEC & GAS 3.822 2/1/2027.........ccooomoeeeeermrermiieerireimnmnnnnnns | vevevene [ [— 1]...1FE| .............2,000,000 | ....103.916 2,078,320 2,000,000 1,999,933 4 3.822 3822 |FA.ooo [ v 31,850 | oo 76,440 | 03/20/2012 | 02/01/2027.
797398 EF 7 | SANDIEGO CNTY CA PEN 5.648 08/15/2016.............ccoommmmmmmmmmvemenimsninnsnnnnnnnns | vovevene Y [— 1]...7FE| ............3,069,240 | .....108.280 3,248,400 3,000,000 3,017,400 (10,025) 5648 | .....5270 |FA.... | ool 64,011 | .ccccccccc 169,440 | 02/20/2009 | 08/15/2016.
79765R SV 2 [ SAN FRANCISCO CA BABS 6.00 11/01/2040............ccccccevevevevevevevevevcvcvevevcvirs | e [N 1] AFE[ ... 1,270,800 | ....129.779 1,297,790 1,000,000 1,261,680 (5,438) 6.000 | .....4.311 | MN...... 10,000 60,000 | 04/12/2013 | 11/01/2040.




y'oL3

Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
o Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJAC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
798703  BD 5 | SAN LUIS OBISPO CA 7.45 9/01/20719.....ccccuvmvuveveverevevenevevererenesesesesesesesesenenenens | veverene IO [ 1] AFE| 1,099,320 | .....119.974 1,199,740 1,000,000 1,054,937 (9,908) covveeeees 1450 | . 8.080 |MS.ooo. [ oo 24,833 | cooorne. 74,500 | 12/08/2009 | 09/01/2019.
80168N  EP 0 [ SANTA CLARA CA BAB 5.876 04/01/2032........cccocveveveverererereresnrennsnsnsnssssssssssens | covene IO [ 1] AFE| 3,691,720 | .....124.522 3,735,660 3,000,000 3,635,791 (24,844) 5.876 | ......4.144 | AO..... [ ccocvcvcccc 44,070 | oo 176,280 | 10/22/2012 | 04/01/2032.
812643 HF 4 | SEATTLE WA LGHT & PWR C 3.50 6/1/2029..........ccooumevevevevevimevemennenesssssssnenees | veverens IO [ 1| AFE| 1,974,800 | ......97.083 1,941,660 2,000,000 1,977,543 1,170 3.500 | ... 3.601 | IDuoveee | e 5,833 | oorrrvrinnns 70,000 | 06/29/2012 | 06/01/2029.
835574 CB 8 | SONOMA PENSION OBLIG -CA 6 29 12/1/29.......cccouuuumrmmmmmmmmmmmmmmmmmmmsmmmmmnnnnnnns | veverene IO [ 1. FE| .....2,688,875 | ....117.722 2,943,050 2,500,000 2,669,834 (7,301) 6.000 | .......5.334 [ IDuccccce | o 12,500 | oo 150,000 | 03/22/2012 | 12/01/2029.
838530 MP 5 | SOUTH JERSEY PORT 6.052 01/01/19......cccceurururermrveverereveresereseveseseseseseserins | vevevens IO [ 1| 2FE| 1,187,434 | ....106.838 1,223,295 1,145,000 1,166,597 (4,703) 6.052 5520 | JJ........ 34,648 69,295 | 01/21/2010 [ 01/01/2019.
870000 HJ 8 | SWARTHMORE BORO PA C 3.10 09/15/2021.......covvevevescrmsesesesssesssssssssssssisss | vevevens IO [ 1]..1FE| .............1,000,000 | ....104.119 1,041,190 1,000,000 999,979 3 rireeeeen:3100 | 13100 | M | e 9,128 | oo 31,000 | 11/30/2011 | 09/15/2021.
880557  3E 1 | TN ST SCHBD AUTH QSC 1.515 09/15/2026..........ccocveveverevererevereresnvnnsssnsnnnnes | veverene | | e TFE ] ciiiie.703,080 | .......76.614 766,140 1,000,000 727,410 17,295 v 1515 | 4554 | MISDL. | o873 | 15,150 | 07/25/2013 | 09/15/2026.
882135  7J 9 | TEXAS STA&M UNIV C 4.772 05/15/2033........coovvvvrvvnnrnnnnnnnnnnnnnensennennnneseneneeees | v oY [ 1]..1FE| ..............1,000,000 | .....107.680 1,076,800 1,000,000 999,951 2 eoeeeeennhTT2 | il BTT2 I MN | 6,098 | ..oooovvvnnnnn 47,720 | 09/04/2013 | 05/15/2033.
882806 CJ 9 | TXSTTECHUNIV REV B 3.07 08/15/2021.......cccvcvevererererererernrnrenssnsesnssssnssssenss | vevevens o] | e TFE] 22,700,000 | .....101.877 713,139 700,000 700,000 (0) 3.070 | .e3.070 | FA o | e 8,118 | ooovevrnne 21,490 | 01/06/2012 | 08/15/2021.
882806 CK 6 | TXST TECH UNIV REV B 3.27 08/15/2022 ....100.965 504,825 500,000 500,000 (0) 01/06/2012 | 08/15/2022.
88283L HU 3 | TX ST TRANS COMM REV B 5.178 4/1/2030 .120.431 3,010,775 2,500,000 2,950,549 (21,802) 08/13/2012 | 04/01/2030.
89602N VD 3 [ TRIBORO BRDG NY BABS 4.05 11/15/2021.... .106.724 1,067,240 1,000,000 1,000,000 10/21/2010| 11/15/2021.
914119 YR 7 | UNIV OF CINCINNATI OH D 5.153 06/01/2033 AFE 2,000,000 | .....107.260 2,145,200 2,000,000 1,999,941 (55) 12/05/2013 | 06/01/2033.
91412F  7X 9 | REGENTS UNIV CA Q 6.27 05/15/2031....ccoovvvererencrercrercncrcncnescscsesssessssseesssssss | vevevens oY [ 1] AFE| 1,152,450 | .....113.621 1,136,210 1,000,000 1,103,019 (21,338) 08/10/2012 | 05/15/2031.
91412G GX 7 | UNIV CATXB REV SER AC 4.797 05/15/2031........cooveveveveveveminineninisnnsssssnesenens | ceveee oY [ 1] AFE| 785,349 | ...112.215 836,002 745,000 781,366 (1,494) 03/08/2012 | 05/15/2031.
91412G TG 0 | UNIV OF CAREV AJ 4.601 05/15/2031.........ccoommmevemememivenevinsvesinssesssssssssssssssesens | ceveee IO [ 1]..1FE| .............2,000,000 | ....111.960 2,239,200 2,000,000 2,000,144 85 coereeenn.801 | 4800 | MNL | e 11,758 09/26/2013 | 05/15/2031.
91428L  FM 3 | UNIV HAWAII BABS 4.361 10/01/2021........ooocvvvvrrrenererenercnerenencncsencncscsescnescsessss | v oY [ 1]...1FE| ..............1,000,000 | ....106.733 1,067,330 1,000,000 999,995 1 correeenni.361 | 4361 | AO.c | e 10,903 09/22/2010 | 10/01/2021.
914440  KZ 4 | UNIVMABLDG AUTH 3.95 11/01/2022..........cccececevererevevevevescrivereriveveveriveririniss | oo oY [ 1]...1FE| .............1,000,000 | .....105.759 1,057,590 1,000,000 999,989 1 3.950 3.950 | MN...... 6,583 10/22/2010| 11/01/2022.
914455 JZ 4 | UNIVMIUNIV TXB A 5.513 04/01/2030........cocomrererererererererereresesesesesesesesesssesenes | vevevens IO [P 2 | el AFE] 1,262,320 | .....122.054 1,220,540 1,000,000 1,237,585 (11,627) 5513 | ......3490 | AO..... [ oo 13,783 | oo 55,130 | 10/24/2012 | 04/01/2030.
915137 5RO | UNIV TXREV FIN SYS C 4.794 08/15/2046............cooverercrcrcrcrcscrcscscscscscscsescseses | v oY [ 1. AFE| 2,283,720 | .....119.841 2,396,820 2,000,000 2,271,077 (6,811) e 8794 ] .3.913 | FAL..... 36,221 95,880 | 02/06/2013 | 08/15/2046.
91528N  AA 9 [ UNM SANDOVAL REG MD 4.50 07/20/2036.............cccccererererererererererererererereres [ v oY [ 1] AFE| .....2,785,000 | .....104.480 2,909,768 2,785,000 2,784,866 23 creeeeenn500 | 14500 | Mt [ s 56,048 | ........... 123,654 | 10/07/2010 | 07/20/2036.
91754C  BL 3 [UTAH ST BABS 5.29 04/01/2022 1,000,000 | .....114.065 1,140,650 1,000,000 1,000,000 5.290 52,900 | 12/17/2010 | 04/01/2022.
91754R PR 2 [UTBRD RGTS UNIV BABS 6.279 04/01/2029.. 1,340,000 | .....121.630 1,216,300 1,000,000 1,302,687 (16,072) 6.279 62,790 | 08/09/2012 | 04/01/2029.
92778L  BK 5 | VA'ST CMWLTH UNIV A 3.858 01/01/2024. 1,000,000 | .....104.617 1,046,170 1,000,000 999,974 (26) 3.858 .15,539 | 01/30/2014 | 01/01/2024.
927793  TC 3 | VIRGINIA TRN BRD BABS 5.35 05/15/2035..........cccccummmmmmmmmmmmmmmmmniinnenesessssnenenes | vovevens oY [ 1] AFE| ......2,448,300 | ....118.799 2,375,980 2,000,000 2,423,364 (13,499) 5.350 | ......3.842 |MN... | e 13,672 | oo 107,000 | 04/11/2013 | 05/15/2035.
928075 FS 4 | VAST PORT AUTH REV 3.07 07/01/2022..........ccccceveveveveveveveveverereveverevererererans | v [N [ 1]...1FE| ..............1,250,000 | ....101.056 1,263,200 1,250,000 1,249,987 1 3.070 | .....3.070 | e [ v 19,188 | .oovvvv 38,375 | 01/11/2012 | 07/01/2022.
928075 FT 2 | VAST PORT AUTH REV 3.22 07/01/2023...........cccoeceveveveveverereveverevererererererirans | oo [N [ 1] AFE| 750,000 | ....103.443 775,823 750,000 749,991 1 3.220 | ...3.220 | i [ v 12,075 | oo 24,150 | 01/11/2012 | 07/01/2023.
928172 UY 9 | VASTBLDG AUTH 4.75 08/01/2020.........cccoovvvevrrerrnrrcnnrrnncrercsescsesesesesesesesesesess | vovevens | | e IFE] 3,074,370 | ...110.282 3,308,460 3,000,000 3,043,941 (6,793) coerenenbT50 | 4451 | FA | s 59,375 | ccoovcnens 142,500 | 02/11/2010 | 08/01/2020.
92817S D6 2 [VIRGINIA ST PUB SCH 13.84 12/15/2034............ccccooeveveverevereverererevereverevevereres [ v Y [ 1]...1FE[ .............2,000,000 | ......99.199 1,983,980 2,000,000 1,999,907 3 3.840 | ......3.840 | JD..cce | s 3413 | 76,800 | 10/12/2012 | 12/15/2034.
92817S  TB 4 [VAST PUB SCH B 5.512 08/01/2030...........cceeceseeesesesesssessscssssssssssssssssssssssssssses | v Y [ 1]...FE| ..............1,082,070 | ....115.365 1,153,650 1,000,000 1,077,460 (3,280) 5512 | ......4.800 | FA.... | oo 22,967 | cooovvrees 55,120 | 07/25/2013 | 08/01/2030.
93730P  AA 4 [WA ST BIOMED BAB 5.231 07/01/2021........coovvvvvvvnnrnrnnnrnnnrencresesencscsesesesesesesess | v Y [— 1]...1FE[ .............1,000,000 | .....109.711 1,097,110 1,000,000 1,000,000 5.231 I I I [ 26,155 | oo 52,310 | 12/03/2010 | 07/01/2021.
93976A  AF 9 [ WA ST CONVENTION CTR 5.021 07/01/2019.......ccoovvvvvvrvvvvcrnrcrnnnnnnnnnenennnensnens [ v [ [— 1]...1FE[ ..............1,000,000 | .....110.291 1,102,910 1,000,000 1,000,000 11/17/2010 07/01/2019.
93976A AJ 1 [WA ST CONV CTR BABS 5.421 07/01/2021........ccccveveveveveveveriverivcvivcviviscvivins 1,000,000 | ....114.712 1,147,120 1,000,000 1,000,000 11/17/2010 07/01/2021.
940093 R4 1 |WASHINGTON ST UNIV 5.99 10/01/2027 2,704,000 | .....123.428 2,579,645 2,090,000 2,635,578 (33,579) 11/28/2012 ] 10/01/2027.
977123 ZD 3 | WISCONSIN ST TRANS 4.90 07/01/2023 2,000,000 | ....107.470 2,149,400 2,000,000 2,000,050 (8) 11/23/2010] 07/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............c.cevvvssesivsiesssssis | e 191,678,796 XXX ] 203,225488 | ..........183,370,000 | .......... 192,298,704 0 (23,433) 0 0 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3137AW  4Z 5 | FHR 4125 EP PAC 2.50 11/15/2042.........coovcvomonireneiircncncicscscscscscsiscsiscscsisisssssisss | cevei [ [P 2 || 2,267,344 | .....88.750 2,662,500 3,000,000 2,304,632 27,945 2500 | .......4.533 | MON... [ .oooovvrcrerc 6,250 | .o 75,000 | 08/22/2013 | 11/15/2042.
3137B3  BL 1 [FHR 4234 LP PT 3.0 09/15/2042.........coovvvvmviiencinicsnsnsnscscscsnsesssssssesssssssssssssssssisss | v [ [ 2 || 1,673,438 | .....95.372 1,907 444 2,000,000 1,692,472 14,262 3.000 | .......4.443 | MON... 5,000 60,000 | 08/22/2013 [ 09/15/2042.
31395X _ 3F 0 [FHR 3018 UG PAC 5.50 10/15/2034......oooovovovovoii [ e I I 2. 371,674 | ....104.463 397,964 380,960 377,690 1,278 .....5.500 | ........5.841 | MON... 1,746 20,953 | 03/06/2006 | 10/15/2034.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 4,312,455 XXX ... 4,967,908 5,380,960 4374793 |0 43485 | .o 0 0 XXX XXX XXX f e 12996 | ... 155,953 XXX XXX

U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
130333 CA 3 [CAHSG FIN AGY A 2.90 02/01/2042 JUUNY [ VPO Y (OO | = | cevvinienen 1,361,567 | .....100.221 1,364,576 1,361,567 1,361,567 | 2.900 | cenn2.918 | MON... | ................. 3,290 | e 39,485 | 04/19/2013 | 02/01/2042. |
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130333  CB 1 [CAHSG FIN AGY B 2.90 02/01/2042..........cocoemmmeveremeveviveresesenesesssessssssssssssssessses | crenene IO [ 1] AFE| ... 1,606,193 | .......99.809 1,607,143 1,610,218 1,606,640 290 2.900 | ......2.954 | MON... [ coovorrrrrrrerc 3891 | oo 46,696 | 05/01/2013 | 02/01/2042.
34074M  JB 8 | FLHSG FIN CORP A 2.80 07/01/2041.......ooovvvvvererenerenennncennenseesseeeseesseseseseseseseses | cevese IO [ 1| AFE| 1,710,294 | ......99.337 1,698,955 1,710,294 1,710,300 6 2.800 | .......2.816 | MON... [ ccoovercrcrccc 3991 | e 47,888 | 04/24/2013 | 07/01/2041.
34074M  JC 6 | FLHSG FIN B TXBL 2.80 07/01/2041.......coovvvvvvrvrrrrnnnennrenenennnnnenenesenesesssesenesesees | cevese IO [ 1. AFE| 1,688,531 | ......99.337 1,677,336 1,688,531 1,688,531 0 2.800 | .......2.816 | MON... [ cocooverrrrrcrc 3,940 | oo 47,279 | 05/16/2013 | 07/01/2041.
462467 NW 7 | IAST FIN SF MTGE SER 32.90 2/01/2042.........ccccouummmmmmmmmmmmmmmmmmmmmmmmmsemesesenenens | veverene IO [ 1] AFE| .. 1,675,000 | .....102.707 1,720,342 1,675,000 1,675,008 (3) 2.900 | ..c.2.917 | MON... [ oo 4,048 | oo 48,575 | 05/23/2013 | 02/01/2042.
49130T PN 0 [KY STHSG CORP A 3.468 07/01/2021........ccccuuuuumemmmmmmmmmmmmmimsmmmmmmmssmmssssesssnnens | crene | | e AFE] nennnnn,500,000 | ....103.121 1,546,815 1,500,000 1,500,004 (1) cerrenenn: 3468 | .......3.468 | JJ........ 26,010 52,020 | 06/06/2012| 07/01/2021.
49130T  PS 9 [KYHSG CORP A 3.00 11/01/2041......iiiereaesesesessssssssssssssssssssssssssssssssssssssses | v IO [ 1] AFE| 1,615,000 | ....102.774 1,659,800 1,615,000 1,615,000 3.000 | .......3.019 | MON... [ <o 4,038 | e 48,450 | 04/19/2013 | 11/01/2041.
49130T  PT 7 [KYHSG CORP B 3.00 11/01/2041.......ciiescieiesesssessssesssssssssssssssssssssssssssssssses | oo IO [ 1]...1FE| ..............1,660,000 | ....100.982 1,676,301 1,660,000 1,660,000 3.000 | .......3.019 | MON... [ s 4150 | oo 49,800 | 04/19/2013 | 11/01/2041.
57586N  UR 0 [MA ST HSG FIN A4.37501/15/2046..........ocoovvvvvererenenennncnnncnencnenensneeeeeeesseeeeeeees | v | | e AFE] 1,985,881 | ...101.173 2,009,175 1,985,881 1,985,879 (2) e 8375 | 4415 | MONLL. | e 11,108 | oo 51,888 | 04/03/2014 | 01/15/2046.
59465M  C8 6 | MI STHSG DEV AUTH B2 5.372 10/01/2028..........ccoommmmmmmmmmmmmmmmmnmensesssenseseensens | cevere IO [ 1 ]...1FE| ..............1,500,000 | .....101.566 1,523,490 1,500,000 1,499,912 4 5.372 | ......5.373 | AOuccce | v 20,145 | cooorerens 80,580 | 02/08/2012 | 10/01/2028.
59465M D2 8 | MIHSG DEV AUTH B2 4.097 04/01/2021 ...100.734 1,007,340 1,000,000 999,972 4 02/08/2012 | 04/01/2021.
60636Y KJ 9 [MOHSG DEV COMMSN SER 2 4.03 07/01/2028 ..104.108 1,041,080 1,000,000 1,000,004 0) 06/06/2013 | 07/01/2028.
60636Y KK 6 [ MO HSG DEV COMMSN SER 2 4.43 07/01/2033. .103.315 1,291,438 1,250,000 1,250,006 (1) 06/06/2013 | 07/01/2033.
64966T FD 1 | NYHDC 2014-8SPR A 3.709 02/15/2048 3,063,744 | ....103.550 3,106,530 3,000,000 3,060,969 (2,775) 10/24/2014 | 02/15/2048.
64972C  BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036 ...1,980,177 | ....101.787 2,015,563 1,980,177 1,980,176 (1) 06/19/2014 | 06/15/2036.
649883 QE 8 | NY MTGE AGY SER 166 3.999 04/01/2021.........ccooomuvmvmmvemievmemivienivenesesssensnenenes | vevevene | | e AFE] iiiiiiiiii1,000,000 | ....106.879 1,068,790 1,000,000 999,974 4 11/03/2011 | 04/01/2021.
649883  SJ 5 |NY STMTGE HOMEOWNER 171 3.40 10/01/2022.........ccooveemvvvcmrucicncsricrracseaes | v IO [ 1]..1FE| ..............1,000,000 | .....103.296 1,032,960 1,000,000 1,000,001 (0) ] covevvvennrrnrnrernrennrnnennns | evvvvrvrennrennensnnenninins | cereeeeeen 3400 | 100000.3.400 | AO.ucc | covviveierenenen8,500 | o 34,000 | 03/02/2012| 10/01/2022.
649883 TM 7 | NY MTGE AGY-172 4.203 10/01/2027 ........ccoveviveveveveseviseresesesssesesisisssssisssiisiies | oo oY [ 1]...1FE[ .............2,000,000 | .....104.011 2,080,220 2,000,000 1,999,912 5 | e | e [ 8203 | 104203 | AOuces | voviieieeeeenni21,015 | 84,060 | 07/12/2012 | 10/01/2027.
658207 MA 0 | NCHSG FIN AGY 4.00 01/01/2030.........cccmcsemeeesesessesssesssesssssesssssesesesssesssssssssis | vevevens oY [ 1] AFE| 1,315,000 | .....104.461 1,373,662 1,315,000 1,314,991 0 50,551 | 10/27/2011| 01/01/2030.
686087 MP 9 | OR HSG & CMNTY SVCS C 2.891 07/01/2033..........cccecerererereveveseresiscsiscssiriie | voverene oY [ 1| AFE| 1,785,000 | .......99.942 1,783,965 1,785,000 1,785,068 (12) 52,959 | 05/31/2013 | 07/01/2033.
76221R  UF 8 [RIHSG & MTGE DEV 2T 3.768 10/01/2027.........cccouuvveverevivererevenesesesesesesesesenens | rene oY [ 1]..1FE| ..............2,000,000 | .......99.485 1,989,700 2,000,000 2,000,080 (9] ovevvvvvrrrnrnrvrnnnnsrnnennns | ervvrrerennnennennenessinins | cereeeeees3.768 | 100003767 | AOuuies | 18,840 | 75,360 | 01/31/2013 | 10/01/2027.
76221T AL 3 | RIHSG SER 64-T 5.00 10/01/2028 ......505,000 | .....104.478 632,002 605,000 604,957 (B8) | oo | wevvernnennnsnnsnsssssninins | eeeeeeeeed8.0000 | 1000005001 [ AOcc | v 7,563 | 23,696 | 11/22/12013 | 10/01/2028.
76221T AN 9 | RISTHSGFIN SER 64-T 4.00 10/01/2023. 1,000,000 | .....104.151 1,041,510 1,000,000 999,956 (38) .31,333 | 11/22/2013 ] 10/01/2023.
882750 NE 8 | TXHSG & CMNTY AFFAIRS 2.875 07/01/2041 .101.315 734,534 725,000 724,944 1 .20,185 | 05/17/2013 ] 07/01/2041.
92812Q U6 2 | VAHSG AUTH RENTAL D 3.329 01/01/2020... ...104.035 1,040,350 1,000,000 1,000,013 2) 33,290 | 11/17/2011] 01/01/2020.
92812Q U7 0 | VAHSG AUTH RENTAL D 3.579 01/01/2021.......oovvvvvvvvvevvrrvcnnnrennnncceneceneseseseees | cevese | | e IFE] nnnnnnn1,000,000 | ... 104.721 1,047,210 1,000,000 1,000,016 (2) ] ovevvverrrrnrnnernrnnsnsnenens | v | cerreeeens3579 | 000003579 | e | 17,895 | 35,790 | 11/17/2011 | 01/01/2021.
92812Q W5 2 | VA ST HSG DEV E 4.154 03/01/2022.........cccccummmmmummmmmmmmmmmmmmmmmmsssmsmsmsmssssssssninnnns | seveses [N [ 1]...1FE| .............1,000,000 | ....106.419 1,064,190 1,000,000 999,963 A | e | cevvenenecenencncnencnenenes [ 8154 | 14155 [MSL | 13,847 | 41,540 | 12/16/2011 | 03/01/2022.
928120 Q3 5 [ VASTHSG DEV D 4.30 12/25/2043............cccocccvcvcvcvcvcvivcvismsmsmsssmsssmsssssssannnes | e [N [ 1] AFE| 1,898,111 | ...104.747 1,988,214 1,898,111 1,895,764 (7,864) | coocoovescecscscscscscscscccees | v [ 1000004300 | ... 4317 | MONL. [ 8,802 | oo 81,619 | 12/04/2013 | 12/25/2043.
928120 Q4 3 [ VAHSG DEV A 3.50 10/25/2037........ccccuummmmmmmmmmmmmmmmmmmsmsmssmmsmsssmssssssssssssssssssssnnees | rens [ [ 2 |... FE] ..............2,000,000 | .....100.246 2,004,920 2,000,000 2,001,209 1,209 11/21/2014 ] 10/25/2037.
92813T EE__ 6 | VIRGINIA HSG AUTH SER A 3.25 08/25/2042..........coovovvvvieieicisicisiicieieieicieienns | v I I 1]....1FE 1,857,036 | .......99.706 1,851,577 1,857,036 1,856,846 95 .....3.250 | .......3.254 | MON... 5,029 65,398 | 03/11/2013 | 08/25/2042.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities............cccooooooovciciciicoiiioiciciciciciciciciciciciciciciiicccicicicccee | e 44,781,533 XXX ] 45679776 | ............. 44721815 | ......... 44,777,662 0 (9,124) 0 0 XXX XXX XXX {.............359,138 | .........1,358,384 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.........cocccococcccccvcicicicciiiiiccc | e 240,772,784 XXX ] 253,873,172 2334727751 ........... 241,451,159 0 10,928 0 0 XXX XXX XXX | 2,896,213 | .........9,812,084 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00038A AB 9 [ ABB TREASURY USA 4.00 06/15/2021 ..107.737 2,154,740 2,000,000 1,977,928 2,920 80,000 | 06/14/2011 | 06/15/2021.
00101A  AA 3 [AVERY DENNISON 6.625 10/01/17. .111.640 1,116,396 1,000,000 998,392 517 166,250 | 09/20/2007 | 10/01/2017.
00101J  AH 9 | ADT CORP 4.125 06/15/2023 90.000 900,000 1,000,000 999,858 14 41,250 | 01/07/2013 | 06/15/2023.
001055 AJ 1 | AFLAC INC 4.00 02/15/2022 ....105.871 1,058,710 1,000,000 998,653 160 140,000 | 02/08/2012 | 02/15/2022.
001055 AL 6 | AFLAC INC 3.625 06/15/2023.........ccovvvvvrvrvrncrcncrnvnnnnnnsnnensnensesssssssessssssssssssssssssses | sovevens . ....101.830 2,036,602 2,000,000 2,000,008 (D] s | evvvsrvsnsssssssssssssnsenns | 0000003628 | 1000003625 | D | cvvviierereeennn3,222 | 72,500 | 06/03/2013 | 06/15/2023.
001055  AM 4 | AFLAC INC 3.625 11/15/2024.........coovcvvvvvvvrrcrrncrnrnnnnnnnnnennsenscsssssssesssesesessssssseseses | sovevens [ [— 1]...AFE| ..............1,997,980 | ....101.332 2,026,641 2,000,000 1,998,009 29 11/04/2014 | 11/15/2024.
00164T  AA 6 | AMC EAST COMM LLC 5.74 01/15/2028...........cc.ococvmvermrermrcrmrnsnsnnnsnsnsnsssnenennenes | vovevens Y [— 1]...FE| ..............2,043,769 | .....101.856 1,989,017 1,952,770 2,015,651 (7,296) 112,089 | 07/22/2010 | 01/15/2028.
00206R  AX 0 [AT&TINC 4.45 05/15/2021........cccocvvvvvvvvrvrrrrrrvsrsnssnnssssssssssssssssssssssssssssssssssssssssees | o [ [— 1] AFE| 999,250 | .....107.591 1,075,906 1,000,000 999,503 66 R e 459 |MNL ] 5,686 | 44,500 | 04/26/2011 | 05/15/2021.
00206R  AZ 5 [AT&TINC 3.875 08/15/2021..........ccoommmmememirivermvimismsssmsssssssssssssssssssssssssssssssssssssnes | cesene [ [— 1] AFE| 997,050 | .....105.245 1,052,453 1,000,000 997,918 271 R v [ e 14,639 | 38,750 | 08/15/2011 | 08/15/2021.
00206R BN 1 [AT&TINC 2.625 12/01/2022...........cooomomererereverevenirisesssssmsmsssssssssssssssssssssssssssssssees | cenene Y [— 1] AFE| ... 4,356,790 | ......95.378 4,768,889 5,000,000 4,431,799 58,951 131,250 | 10/31/2013 | 12/01/2022.
00206R  CE 0 [AT&TINC 3.90 03/11/2024...........ccoovvvvvvvvrrrrrrvrrrnsrnrsssnsssnsssnsssssssssssssssssssssssessssees | v [N 1] AFES ......1,993,920 | ....102.687 2,053,748 2,000,000 1,994,331 AN s i | o000 3.900 | 1000.3.937 [MSeii | 23,833 | 39,217 | 03/05/2014 | 03/11/2024.
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002447 AA 8 | AWAS AVIATION 7.00 10/15/2016......cccrerererererererererersrssesessssssssssssssssssssssssssnenens | vevereee [ [p— 1] 3FE| ce..616,000 | .....102.625 632,170 616,000 615,997 2 ..7.000 11.000 | AO.cce | e (VTR I 43,120 | 10/01/2010 | 10/17/2016.
00249E  AA 8 [ AAAIRCRAFT FIN 2013-13.596 11/01/2017.....cooovvvvvvrrrrrrernrnnnnereneceeenecssesscesees [ e o 2FE] i 804,716 | .....100.500 808,740 804,716 804,716 3.596 3.623 | MON... 2411 28,938 | 07/29/2013 | 11/01/2017.
002799 AN 4 | ABBEY NATL TREAS 4.00 03/13/2024...........ccocoerevevererererirererenenenesesenesesesenenens | veverens R[.. .AFE] ....1,986,640 | .....104.104 2,082,076 2,000,000 1,987,523 883 ..4.000 4082 |MS..cooo | v 24,000 | oo 40,000 | 03/10/2014 | 03/13/2024.
00507U  AF 8 [ ACTAVIS FUNDING 3.85 06/15/2024............cccovvvvvrvrnnnrnnnnnnennnnsenssssssesssssssessnesss | s [ (- 1. 2FE| 1,992,460 | .....100.361 2,007,228 2,000,000 1,992,786 326 ..3.850 113896 | I | o 3422 | s 37,644 | 06/10/2014 | 06/15/2024.
008252 AM 0 | AFFILIATED MANAGERS 4.25 02/15/2024............cocoouvevevmeeeeimmenivmminmmsnennnennnnnns | evvveens | oo [ covivinnns 1] 2FE| 2,973,930 | .....104.029 3,120,884 3,000,000 2,975,833 1,903 .4.250 358 | FA.e | o 48,167 | oo 65,167 | 02/06/2014 | 02/15/2024.
00846U AJ 0 [AGILENT TECH INC 3.875 07/15/2023.........cccceeeeeeeeeceeeeeesemviercrccmmmemsmmmmmnnees | orennne | oo | coversiee 1]....2FE| ..............2,986,320 | ....100.224 3,006,713 3,000,000 2,988,141 1,154 3.875 | .3.930 | i [ v 53,604 | cccoooenene 124,000 | 06/18/2013 | 07/15/2023.
00912X  AM 6 [ AIR LEASE CORP 3.875 04/01/2021........ccooovmvevmvmvmevevevesnnrnrnsnsnsssssssssssssssssssssnse | cveseses | oo | coversies 1] 2FE| ..............1,996,040 | .....100.500 2,010,000 2,000,000 1,996,481 441 3.875 | .....3.907 | AO..coo. [ v (ERIET " 43,056 | 03/04/2014  04/01/2021.
009158 AV 8 | AR PROD & CHEM 3.35 07/31/2024........cooooouvvuvemurmnenncnnennsnnceesnsssesesssesesesessesens | eeveeene | oo [ i 1 AFE ...1,993,440 | .....101.764 2,035,288 2,000,000 1,993,673 233 3.350 13.389 | e 28,103 07/28/2014 | 07/31/2024.
009363 AQ 5 | ARRGAS INC 3.65 07/15/2024.........oovvevvvvvvnnennnnrnsesssesnssssssssssssssssssssssssssssssssssasins | svvevees | oo [ v 1 ..2FE ...1,996,100 | .....102.233 2,044,654 2,000,000 1,996,327 227 3.650 ..3.673 | JJ........ 39,339 06/12/2014 | 07/15/2024.
013078 AA 8 | ALBERTO-CULVER CO 5.15 06/01/20 ...113.505 1,135,049 1,000,000 999,764 37 05/18/2010 | 06/01/2020.
013817 AU 5 | ALCOA INC 6.15 08/15/2020. ..112.000 1,120,000 1,000,000 999,203 115 07/26/2010 | 08/15/2020.
01609W AH 5 [ ALIBABA GROUP 3.60 11/28/2024 99.104 991,036 1,000,000 998,184 14 11/20/2014 | 11/28/2024.
017175 AB 6 | ALLEGHANY CORP 5.625 09/15/2020 .112.414 2,248,271 2,000,000 1,995,276 684 | ..ooovvvvvvrncrnnnnrnnnnennenns | e [ 00005625 | 105674 [ MSi | 33125 | e 112,500 | 09/15/2010 | 09/15/2020.
01741R AF 9 [ALLEGHENY TECH 5.875 08/15/2023............ccccccccvcvccssmmmmmmmmmssmemsmssessssssssnens | evssenes | oo | coversres 1]...3FE ...1,499,865 | .....101.671 1,525,059 1,500,000 1,500,093 121 | e [ e [ 00000008125 | 108123 | FAGc | s 34,708 | oo 96,203 | 07/09/2013 | 08/15/2023.
018490 AN 2 | ALLERGAN INC 3.375 09/15/2020.........cooousurerureremmsmsmsssssesssiscsesssssessasssssssssssesens | eevevene | oo [ v 1] AFE| 1,993,940 | .....101.190 2,023,797 2,000,000 1,996,296 579 | covvvevrrrnrnnnnnnennnnnennenns | eevvvennenennneneneseseeenes | e 3375 | 3411 [ MSL | 19,875 | oo 67,500 | 09/07/2010 | 09/15/2020.
020002 BB 6 | ALLSTATE CORP 5.75 08/15/2053...........cccevevevevevevevevesevssesesessssmmmsmsmsssmsssnnnes | wvveeees | oo [ wovvvinnns 1 ..2FE ....2,000,000 | .....105.000 2,100,000 2,000,000 2,000,029 5 | e | oo [ e 5750 | 5750 | FAvccce | o 43444 | ........... 117,236 | 08/05/2013 | 08/15/2053.
021441 AF 7 | ALTERA CORP 4.10 11/15/2023..........ccocmmmmmmmmmmmimmmimmmisinismsnmssssssssssssssssssssssnsnnns | evvenees | oo [ covvvinnns 1]...2FE ...1,974,860 | ....103.730 2,074,609 2,000,000 1,977,300 2,091 | oo | e | o100 | 004255 | MNL | 10,478 | oo 85,189 | 10/29/2013 | 11/15/2023.
02364W  AX 3 [ AMERICA MOVIL SA 5.00 10/16/2019.......ccocoemereremmmeeenererecenecneecscsescecseseseseeescees | v [ [p— 1 AFE ....3,967,440 | ....110.307 4,412,274 4,000,000 3,982,359 375 | ooeeeevrnrrennnnnnnnnsnennnns | wevvernnnnnsnsnsnsnssessnens | c0eeeeeee8.000 | 1000005105 [ AOucces | oo 41,667 | ........c.... 200,000 | 10/08/2009 | 10/16/2019.
02364W BD 6 [AMERICAMOVIL SA 3 07/16/22.......ccccomveveverereveririvenenivenisssesssesssesssssssesesssssens | ovevees [ (- 1 AFE .....994,900 | .......98.670 986,704 1,000,000 996,009 ABT | oeeeeieiiiinniinnninninnns [ eovennenininssisisininiiinns | e 128 | 1003185 | Mt | e 14,323 | oo 31,250 | 07/09/2012| 07/16/2022.
023770 AB 0 [ AMERAIRLINES 2013-24.95 01/15/2023.........ccoovovemmvememeiesessessssescssssecssessssssees | s [ o | coviiiis 1]...2FE ......043,968 | ....107.125 1,011,226 943,968 943,843 10 | ooeevevrvvrerirensvenenenenens | v | coveeeeee950 | 0004953 | e | i 21,546 | oo 44,779 | 07/24/12013 [ 01/15/2023.
02580E  CC 5 [ AMER EXPRBKFSB 6.00 09/13/17.......cccrivcrevereverevevevesescssismsssssssssssnss | wovvvens | oo | cvevererenes .....997,550 | .....111.309 1,113,094 1,000,000 999,190 269 18,000 60,000 | 09/10/2007 [ 09/13/2017.
025816 AW 9 | AMERICAN EXPRESS 5.50 09/12/2016 3,022,270 | ....107.331 3,219,929 3,000,000 3,004,794 (2,639) 12/15/2006 | 09/12/2016.
025816  AX 7 | AMERICAN EXPRESS 6.15 08/28/2017 .111.365 1,113,647 1,000,000 999,155 284 08/22/2007 | 08/28/2017.
02581F YE 3 | AMEREXPR CENTUR 6.00 09/13/17 ..111.343 1,113,429 1,000,000 999,190 269 09/10/2007 | 09/13/2017.
02635P  TQ 6 [ AMER GENL FIN MTN 6.50 09/15/2017......cccovvvvvvvvnvennnnrnnnnnnnnnennnnnnnecnnensneseseees | eovevens | oo | cvevererene A4FE ......499,785 | .....105.250 526,250 500,000 499,821 | oo [ s | | e [ 0008500 | 10008502 [ MS ] 9,569 | ..oovovivrrnnns 32,500 | 09/12/2007 [ 09/15/2017.
02666Q G7 2 | AMER HONDA FIN 3.875 09/21/2020 MTN.......ccoooummmmmmmmmmmmmmmmmsmssisssesssssssssssssens | sevesens AFE +.....997,370 | .....106.942 1,069,419 1,000,000 998,372 249 | oo | e [ 000003875 | 100003.907 [ MSeii | 10,764 | .oovvvvve 38,750 | 09/14/2010 | 09/21/2020.
02666Q J7 9 | AMER HONDA FIN 3.80 09/20/2021.........ccocvevevererererererenermnessnessnsssssssssssssssssssnns | ceveeees | oo [ v AFE ...1,994,720 | .....106.299 2,125,989 2,000,000 1,996,237 AB2 | oeeviiviiiiiiniiiiniinnns [ i | e 3.800 | 10000 3.832 | MSeciis | e 21322 | e 76,000 | 09/13/2011 | 09/20/2021.
03027W  AJ 1 [ AMERICAN TOWER TRUST 3.07 03/15/2023...........cocvvvevevmrmrernverennsnnnsesnsnsnnnes [ wovisens [ oo | coviviis 1 AFE ....2,893,740 | .....100.008 3,000,248 3,000,000 2,907,334 9,408 | ..oovvvvvvvrrenennvnnrnnnnnnnns | wevvnvnnnsnnnnnnnsnnnsnsnens | e 3.070 | 100000.3.524 [ MONLLL | oo 4,003 | oo 92,100 | 07/10/2013 | 03/15/2023.
03027X  AA 8 [ AMERICAN TOWER 4.70 03/15/2022...........cccocvvvmmevmmmnerererennnnsnsnsssssssssssssssssssens | cosseses | oo | coveveiee 1]...2FE ......998,100 | .....104.817 1,048,172 1,000,000 998,545 166 | oo | e [ e 8700 | i 4724 | MSecciis | s 13,839 | oo 47,000 | 03/07/2012 | 03/15/2022.
03073E  AJ 4 [ AMERISOURCEBERGEN 3.50 11/15/2021........ccoovvvvvvvrvvvrnnnnnnnnncnnnnennnnssnsssnenees [ ovvsins [ oo | coveviis 1 AFE ......998,580 | .....103.115 1,031,146 1,000,000 998,973 130 4472 35,000 | 11/08/2011 | 11/15/2021.
03073E AL 9 [ AMERISOURCEBERGEN 3.40 05/15/2024............ccocvvvvvvrvernrnnnnncnnnnnnnennnnsennseens [ ovisies [ oo | coveviie 1 AFE ...1,994,300 | .....100.126 2,002,516 2,000,000 1,994,585 285 | coovvvvvvenrvrnnennnnnnnenenens | e [ 03400 | 1003434 [ MNL | i 8,689 | ...ooovvvnnnnns 32,678 | 05/19/2014 | 05/15/2024.
03076C AB 2 [AMERIPRISE FINL 5.65 11/15/2015........ccoovvvvvvnernvcnernrecnnncencneccnccencneneceneeceseenes | s [ o | coviiiis 1 AFE .......502,000 | .....104.023 522,195 502,000 501,999 1 s | e | 08650 | 1000005650 | MNL.ooo | s 3624 | oo 28,363 | 11/18/2005 | 11/15/2015.
03076C AF 3 [ AMERIPRISE FINL 4.00 10/15/2023 1,990,360 | .....105.652 2,113,042 2,000,000 1,991,501 839 16,889 88,667 | 09/03/2013 | 10/15/2023.
03076C AG 1 [AMERIPRISE FINL 3.70 10/15/2024 1,993,120 | .....102.439 2,048,773 2,000,000 1,993,310 190 21,172 09/15/2014 | 10/15/2024.
031162 AV 2 | AMGEN INC 5.85 06/01/2017 3,278,040 | ....110.238 3,307,138 3,000,000 3,096,386 (37,004) 08/04/2009 | 06/01/2017.
032166 AR 1 | AMSOUTH BANK Al 5.20 04/01/2015 1,998,900 | .....100.928 2,018,566 2,000,000 1,999,966 134 03/18/2005 | 04/01/2015.
034863 AD 2 | ANGLO AMERICAN 4.45 09/27/2020............ccoommemmmemmmemmvemsmsssmssssssssssssssssssssssssnes | sovevens ...1,999,520 | .....105.296 2,105,916 2,000,000 1,999,699 45 09/20/2010 | 09/27/2020.
03523T AN 8 | ANHEUSER-BUSCH 5.375 01/15/2020............cococvmvevmrermvererernnerssmsnsesssssssssssnsens | wvvvvnes | oo [ covvvinnns 1 AFE ...2,980,350 | ....113.272 3,398,160 3,000,000 2,989,426 1779 | e | v [ 20005375 | 15456 [ Wi | i 74,354 | 161,250 | 10/13/2009 | 01/15/2020.
035242 AA 4 | ANHEUSER-BUSCH 2.625 01/17/2023...........coovcvvrvverercrnrcrernrernsssmsssssssssssssnsess | wvvvvees | oo [ wovvvvnnns 1 AFE ...1,986,940 | ......97.035 1,940,706 2,000,000 1,989,227 1,184 52,500 | 01/14/2013| 01/17/2023.
037389 AW 3 | AON CORP 5 09/30/20..........cooovvvvvvmrrrrrrrcnrennrnnenenesesesssesesssesssssesssesesssssssesesssssssess | svvevees | oo [ v 1 ..2FE ......996,370 | .....111.633 1,116,326 1,000,000 997,731 333 50,000 | 09/07/2010 | 09/30/2020.
037411 AS 4 | APACHE CORP 5.625 01/15/2017.........cocomvmrmrmrmvmrmrmnmrmrmnmsmsssssmsssssssssssssssssnnnenes | svvevees | oo [ covevenens 1]....2FE ...2,007,140 | ....108.123 2,162,454 2,000,000 2,001,789 (807) [ i [ oo | 000 5.625 | 1000 5578 | Wi | v 51,875 | 112,500 | 01/25/2007 | 01/15/2017.
03765H AA 9 [ APOLLO MNGMT HLD 4.00 05/30/2024..............ccoommvmvermrmrmrmrmsmsmsmsmsmsssesssssssssens | evsnnnee | oo | coviisis 1] AFE| ... 1,994,440 | .....102.011 2,040,223 2,000,000 1,994,709 269 | oo | v | 4000 | .. 4.034 [MNL ] 6,889 | 40,000 | 05/27/2014 | 05/30/2024.




2013

Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

o Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJAC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
037833 AK 6 | APPLE INC 2.40 05/03/2023..........cccvvcsmmemevermreressssssmsssesesssssssssssssssssssssmssssnens | serereee | oo | ovvveenes 1] AFE| 931,750 | .......96.946 969,456 1,000,000 940,945 6,086 ..2.400 13213 | MN L | e 3,867 | .oovvvrrrennn 24,000 | 06/19/2013 | 05/03/2023.
037833 AS 9 | APPLE INC 3.45 05/06/2024...........ccsesesesesescsesrsrsresssssssesssssssssesssssssssssssssssssssini | svveeees | oo [ v 1| AFE| 2,997,480 | .....104.768 3,143,046 3,000,000 2,997,620 140 ..3.450 13460 |MN..oooo | v 15813 | oo 51,750 | 04/29/2014 | 05/06/2024.
038222  AF 2 | APPLIED MATERIAL 4.30 06/15/2021........cccovvevevererererererererernnenssesnssssssssssenssenss | svvveees | oo [ vovevennns 1] AFE| 1,995,780 | .....108.637 2,172,743 2,000,000 1,997,091 383 .4.300 18326 | D | e K772 I 86,000 | 06/01/2011 | 06/15/2021.
03938L AU 8 | ARCELORMITTAL 5.50 03/01/2021......cccouuuvvmmmemevmmmvimmvenisensnesensnssesssesesesesssssenens | vevevene [ (- 1]....3FE .....993,570 | .....103.500 1,035,000 1,000,000 995,635 568 6.000 ...8.086 |MS...... | ccooverceene 20,000 | cooovcrreend 60,000 | 02/28/2011 | 03/01/2021.
03938L AW 4 | ARCELORMITTAL 4.50 02/25/2017.....ccccuuuvvvvevememivevemsvenesenssesenssssesssesesesesssesenens | vevevene [ (- 1] 3FE| 1,993,820 | .....103.500 2,070,000 2,000,000 1,997,178 1,213 5.000 5070 | FA e | o 35,000 | oo 100,000 | 02/23/2012| 02/25/2017.
039483 BB 7 | ARCHER-DANIELS 4.479 03/01/2021......coovvvvvvvvvrnrnrennnnnennennnnnnennnennnnneneneneneseess | evveeees | oo [ v 1] AFE| 2,014,580 | ....110.474 2,209,487 2,000,000 2,009,847 (1,363) AA4T9 | . 4387 |MSc | e 29,860 | oo 89,580 | 03/30/2011 | 03/01/2021.
04010L AN 3 | ARES CAPITAL CORP 4.00 11/30/2018......covvvcecserieerernecsessssmenernessesssssnssenens | wereeeee | oo | ovvevenes 1 ..2FE ....2,054,000 | .....105.082 2,101,641 2,000,000 2,044,628 (9,372) A8T5 | 250 | MN.cc | 8,396 | ..ooovererens 100,479 | 01/23/2014 | 11/30/2018.
04015C  AA 6 [ ARES FIN CO LLC 4.00 10/08/2024..........cccoommmememmmmiemimenenenenenenensessenesesesssssesesens | evsseses | oo | coveveres 1 AFE ....1,965,360 | .......98.456 1,969,117 2,000,000 1,966,010 650 ..4.000 ..4.214 | AO..... 18,444 10/01/2014 | 10/08/2024.
040555 CQ 5 | ARIZONA PUB SERV 3.35 06/15/2024.........ccousssiiererrecsssssssnnernsssessssssssesensees | wereveee | oo | cvevenns 1 AFE ...2,997,240 | ....103.242 3,097,263 3,000,000 2,997,360 120 3.350 110:3.361 | IDeciie | e A48T | oo 49,413 | 06/09/2014 | 06/15/2024.
042735 BA 7 | ARROW ELECTRONIC 6 04/01/20. ..112.550 2,251,006 2,000,000 1,999,645 56 09/23/2009 | 04/01/2020.
045488 AC 7 | ASSOC BANC-CORP 5.125 03/28/2016. ..104.389 1,043,889 1,000,000 1,001,023 (837) 03/29/2011 | 03/28/2016.
04621W  AC 4 [ ASSURED GUARANTY 5.00 07/01/2024. .104.819 1,048,186 1,000,000 998,054 104 06/17/2014 | 07/01/2024.
048303 CE 9 | ATLANTIC CITY ELEC 4.35 04/01/2021 ....107.600 1,075,996 1,000,000 998,971 140 .4.350 4.369 | AO....o. | oo 10,875 03/29/2011 | 04/01/2021.
052528  AH 9 | AUST &NZ BANK 4.50 03/19/2024.........coovvvvvmemmrermeermeenencncecncscsesescsesescscsesssssssns | covevene R[.. AFE ...998,640 | .....102.159 1,021,586 1,000,000 998,726 86 .4.500 4517 | MS.c | e 12,750 03/12/2014 | 03/19/2024.
05252A  BK 6 [AUST & NZ BANK 4.875 01/12/2021..........ccocmomevivererererivevesesesessssssssssssssssssssessnes | vevens R[.. AFE ...997,570 | .....112.869 1,128,692 1,000,000 998,397 223 .4.875 4906 | Jcoeeees | o 22,885 01/05/2011 | 01/12/2021.
05329W  AJ 1 [AUTONATION INC 6.75 04/15/18.........ccevecereseccsescccsesisesesssssssssssssssssssssssssssssin | ovivnes [ o | ceveries 1 ..2FE ...982,500 | ....111.875 1,118,750 1,000,000 991,590 2,202 6.750 7.041 | AO..cooe | oo 14,250 05/19/2010 | 04/15/2018.
05367A  AD 5 [ AVIATION CAPITAL 6.75 04/06/2021..........ccceceverevereresesesesesesesesssesesesesesssesesssess | ovvenes [ oo | coveriis 1]...2FE ...1,000,000 | .....112.863 1,128,630 1,000,000 1,000,000 6.750 6.750 | AO...co. | cooverrerceeee 15,938 03/30/2011 | 04/06/2021.
05379B AP 2 [AVISTA CORP 5.125 04/01/22.......coovcvuvercnircrcrcncncncncncscscncncscnesceesesescsssessssssssssss | e [ oo | coveveies 1 AFE ...2,993,100 | .....114.609 3,438,259 3,000,000 2,995,517 499 5.125 5150 | AO ... | cooverrerecec 38,438 09/15/2009 | 04/01/2022.
054937  AE 7 | BB&T CORPORATION 5.20 12/23/2015..........ccooveieveierevererssesescsesesesesesesenesesenes | ceveeeee | oo [ s AFE ...1,992,060 | .....104.007 2,080,134 2,000,000 1,999,153 823 5.200 5.245 | D.ccce | oo 2,311 12/16/2003 | 12/23/2015.
05523R AB 3 [ BAE SYSTEMS PLC 4.75 10/11/2021.....coooeeeieeererercecscscscssscscsssesesssssssesssesssessess [ v X [p— 1]...2FE ......998,980 | .....110.161 1,101,608 1,000,000 999,258 91 .4.750 4.763 | AO...o.. | oo 10,556 10/05/2011 ] 10/11/2021.
05541V AE 6 [ BG ENERGY CAPITAL PLC 4.00 10/15/2021.......coovemerererercncrcrcncrcncrcsssssssesssiss [ v [ [p— 1 AFE ...2,096,620 | .....104.543 2,090,867 2,000,000 2,071,952 (9,275) ..4.000 3402 | AO...... 16,889 04/02/2012 | 10/15/2021.
055451 AU 2 | BHP FINANCE USA 3.85 09/30/2023 R[] .. ..998,770 | .....105.511 1,055,109 1,000,000 998,900 104 3.850 9,732 09/25/2013 | 09/30/2023.
05565Q BU 1 | BP CAPITAL MKT PLC 3.561 11/01/2021 R 1,000,000 | .....102.108 1,021,075 1,000,000 1,000,000 3.561 .5,935 10/27/2011] 11/01/2021.
05565Q CP 1 | BP CAPITAL PLC 3.814 02/10/2024 R[] .. 2,000,000 | .....100.841 2,016,826 2,000,000 2,000,000 3.814 9,876 02/05/2014 | 02/10/2024.
05569A AB 5 [ BP AMILEASING 5.523 05/08/20719........cccoummmmmmmmmmmmmmmmmmmemsmsmmsesssssssssssssssssssessnens | eoveeens | oo ...5,000,000 | .....112.443 5,622,145 5,000,000 5,000,000 5.523 5.523 | MN..co. [ v 40,655 05/01/2009 | 05/08/2019.
05578D  AG 7 [ BPCE 4.00 04/15/2024............cccovivivivcvivcvisccciccsmsmsssmsssmsssssssssssssssssssssssssssssnsns | venens AFE ...3,992,800 | .....104.541 4,181,652 4,000,000 3,993,223 423 ..4.000 4.022 | AQ...... 33,778 80,000 | 04/08/2014 | 04/15/2024.
05578Q  AD 5 | BPCE 4.50 03/15/2025......covvvvvrverrrerrrerssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssiss | sesesees R[.. ..2FE ...1,971,540 | ......97.804 1,956,081 2,000,000 1,972,167 627 ..4.500 4673 | MS...... 26,500 09/08/2014 | 03/15/2025.
057224 BC 0 | BAKER HUGHES INC 3.20 08/15/2021........coovvvvvevmrcrcvcncccrcccsiscssscscscsesesssssesisens | cvveveee | oo [ i 1 AFE ...2,993,880 | .....100.926 3,027,791 3,000,000 2,995,728 570 3.200 3.224 | FA. 36,267 96,000 | 08/10/2011 | 08/15/2021.
06051G ~ FF 1 | BANK OF AMER CRP 4.00 04/01/2024.............ccooommvmmmemmmerivmreminsmssssssssesssssessnens | sevesene AFE +.....996,250 | .....104.123 1,041,225 1,000,000 996,483 233 ..4.000 4.046 | AO...... | oo 10,000 | .oovvvvv 20,000 | 03/27/2014 [ 04/01/2024.
06051G  FH 7 | BANK OF AMER CRP MTN 4.20 08/26/2024.............ccccoeeeeeemeeeeemccemeevmvmvuvnienenns | coveeeee | oo [ v ..2FE ...1,998,540 | .....102.033 2,040,668 2,000,000 1,998,581 41 .4.200 4.209 | FA. 29,167 08/21/2014 | 08/26/2024.
06406H BY 4 [BANKOF NY MELLON 3.55 09/23/2021.........ccoovevurermrescrcscscscsescscscscscsssssisssisiss | oo [ o | o 1 AFE ...1,998,660 | .....104.534 2,090,689 2,000,000 1,999,048 123 3.550 3.558 |MS..... [ oo 19,328 | oo 71,000 | 09/16/2011 | 09/23/2021.
06406H CQ 0 [ BANK OF NY MELLON MTN 3.95 11/18/2025.......ccovvvvvvvvrvrrrrrrrererrrsenseeneeeseseees | susnsnns [ oo | covessien 1 AFE ...2,082,200 | .....106.894 2,137,872 2,000,000 2,079,797 (2,403) 3.950 3.503 | MN...... 9,436 39,500 | 07/31/2014 | 11/18/2025.
064255 AR 3 | BK TOKYO-MITSUBISHI UFJ 4.10 09/09/2023. ...996,100 | .....107.600 1,076,005 1,000,000 996,525 326 /41,000 | 09/03/2013 | 09/09/2023.
064255 AW 2 | BK TOKYO-MITSUBISHI UFJ 3.75 03/10/2024. 2,993,550 | .....103.745 3,112,347 3,000,000 2,993,987 437 56,250 | 03/04/2014 | 03/10/2024.
06541E  AA 0 [ BANKUNITED 8 03/15/09 MTNA. 1,993,984 1,878,000 8.000 | .6,400.000 04/17/2001 | 03/15/2009.
066836 AA 5 | BAPTIST HEALTH 4.59 08/15/21 ....2,000,000 | .....109.817 2,196,349 2,000,000 1,999,911 1" .4.590 4591 | FA | s 34,680 | ..cocccccen. 91,800 | 05/09/2011 | 08/15/2021.
067383 AC 3 | CRBARD INC 4.40 01/15/2021 .....992,820 | .....109.838 1,098,382 1,000,000 995,341 658 .4.400 4489 | U | e 20,289 | coooocrnnen 44,000 | 12/15/2010 [ 01/15/2021.
06739F  HV 6 | BARCLAYS PLC BKNT 3.75 05/15/2024..........cocvovevcvcrcrcrcrcrcrcrcscscscscsescscscsesesess | v R[.. AFE ...4,998,350 | .....102.913 5,145,648 5,000,000 4,998,437 87 3.750 3754 |MN | 23,958 | oo 93,750 | 05/12/2014 | 05/15/2024.
06739G  BP 3 | BARCLAYS BK PLC 5.14 10/14/2020...........ccccececevevevevevevevcvevcviscvcssssssssssssiis | seveiess 3 [p— 1 ..2FE ......999,300 | .....108.638 1,086,382 1,000,000 999,553 65 5.140 ..5.149 | AO.... | v 10,994 | oo 51,400 | 10/06/2010 | 10/14/2020.
067901 AL 2 | BARRICK GOLD CORP 3.85 04/01/2022..........ccoovurermrercrcrcrercrcscscssscsssssssssssssiss | v L 1 ..2FE ...1,998,860 | ......96.281 1,925,624 2,000,000 1,999,128 102 3.850 3.857 | AO.... | v 19,250 | oo 77,000 | 03/29/2012 | 04/01/2022.
071813 BA 6 | BAXTERINTL 4.50 08/15/19.......cccummmemrmememmmimimimmmimmmisissssssnssssssssssssssssssssssssssssssnns | svvevees | oo [ covvvennns 1]...1FE ......996,660 | .....109.545 1,095,449 1,000,000 998,264 330 .4.500 4542 |FA | 17,000 | oo 45,000 | 08/17/2009 | 08/15/2019.
071813  BC 2 | BAXTERINTL 4.25 03/15/20........cccmmmmmmmmmmmmmmmmmmmmmimmsismsssssssssssssssssssssssssssssssssssssnss | svvvvees | oo [ covvvnnnns 1]...1FE .....996,120 | .....107.536 1,075,365 1,000,000 997,784 373 .4.250 4298 IMS | 12514 | oo 42,500 | 03/04/2010 | 03/15/2020.
071813 BL 2 | BAXTERINTL 3.20 06/15/2023...........cccocsiscsesiscscscsiscscsisssisssssssssssssssscsssesssisssinns | evvvveee | oo | v 1]...1FE[ .............1,990,080 | ....100.412 2,008,245 2,000,000 1,991,413 869 3.200 3.258 | Do | e 2844 | .. 64,000 | 06/19/2013 | 06/15/2023.
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07274E  AG 8 [ BAYER US FINANCE 3.375 10/08/2024............cccevevereverevereverereverevevevevevessssserens | wvvvenes [ oo | coverires 1. AFE| 1,980,220 | .....101.337 2,026,741 2,000,000 1,980,605 385 3.375 | .......3493 | AO..... 15,563 10/01/2014 | 10/08/2024.
07330M  AA 5 | BRANCH BKG & TR 3.80 10/30/2026.............ccccveserervvverercsessssmnennnnsesssssssesnens | wevesrs [ oo | wvvveeen 1] AFE| 1,995,120 | .....101.481 2,029,617 2,000,000 1,995,232 112 ..3.800 ...3.825 | AO..... 19,422 09/22/2014 | 10/30/2026.
073902 KF 4 | BEAR STEARNS CO 5.30 10/30/2015........ccccuumummmmmmmmmmmmmmmmmmmmsmsmmmsnsssssnsnsnnens | veverene LAFE] 1,947,780 ] ....103.636 2,072,723 2,000,000 1,994,084 6,781 5.300 XY (VI YO R [ 17,961 | oo 106,000 | 10/23/2006 | 10/30/2015.
081437 AH 8 | BEMIS CO INC 4.50 10/15/2021......ooveverererererercrencrenessnsssesssssssssssssssssssssssssssssssss | svvevees | oo [ covvvinnns 1]....2FE 993,530 | .....109.170 1,091,700 1,000,000 995,322 576 ..4.500 4581 | AO. | e 9,500 | eovvvvvvrennn 45,000 | 09/27/2011 | 10/15/2021.
084423  AC 6 | BERKLEY W.R. 8.70 01/01/2022.....ccccmveverermrereresssssssssssssssssssssssssssssnnnes | vevevene ..2FE 977,500 | .....128.091 1,280,913 1,000,000 984,591 1,524 8.700 29.001 | M | s 43,500 | oo 87,000 | 06/08/2009 [ 01/01/2022.
084670  BJ 6 | BERKSHIRE HATHWAY 3.00 02/11/2023........coovovvvvvrrrrrenrerennnereneeenenenennnneneeeens | cevevens | oo [ v 1]...1FE ....991,540 | .....101.048 1,010,484 1,000,000 992,946 754 3.000 1.3.099 | FA oo | v 11,667 | oo 30,000 | 01/29/2013 | 02/11/2023.
092113 AG 4 | BLACK HILLS CORP 5.875 07/15/20........cccccmmmvevmvmmmmmmmmmsmsmsmsssmsssssssssssssssssssssnnns | wvvenens | oo [ covvenenns 1 ..2FE ...1,000,000 | .....114.266 1,142,656 1,000,000 1,000,000 5875 | .....5.875 | Mo [ v 27,000 | cooovcrrrens 58,750 | 07/13/2010 | 07/15/2020.
09247X  AC 5 [BLACKROCK INC 6.2509/15/2017.......coovvvvvvvmrnrnnnnnnennnnnnnnnnnennnesensessseessssesssesees | ovsenes | oo | coveviies 1 AFE ...3,967,840 | ....111.937 4,477,469 4,000,000 3,989,226 3,545 6.250 ..8.360 |MS..... | coociiea: 73611 | e 250,000 | 09/12/2007  09/15/2017.
092568 AD 9 [ BLACKSTONE HLDGS 4.75 02/15/2023............oooovesecsvcievvereeesessssisensensssssssi | oo | oo | cveriiis 1 AFE ...3,124,710 | .....109.021 3,270,634 3,000,000 3,112,969 (11,343) .4.750 8198 | FA e | s 53,833 | ccoveveveene 142,500 | 12/12/2013 | 02/15/2023.
097014 AL 8 | BOEING CAP CORP 4.7 10/27/19 ..111.298 3,338,955 3,000,000 2,998,850 208 ...141,000 | 10/22/2009 | 10/27/2019.
097023 AY 1 |BOEINGCO3 02/15/15 ..100.320 2,508,002 2,500,000 2,499,493 4,094 87,500 | 07/23/2009 | 02/15/2015.
09751W  AA 9 [ BOLDINILTD 3.6 07/19/35. .107.414 1,074,143 1,000,000 999,982 1 36,000 | 12/13/2011| 07/19/2035.
10112R  AS 3 | BOSTON PROP LP 4.125 05/15/2021 ...106.145 1,061,447 1,000,000 995,125 654 | oo | ceeveeenenenenenenescnenenes [ o125 | 4213 [MNL | i 5271 | s 41,250 | 11/08/2010 | 05/15/2021.
10510K  AA 5 | BRAMBLES USA INC 5.35 04/01/2020........coceseerericrernemsmsssssisesnessessssssssseseees | vovevees | oo | oo 1]...2FE +...999,690 | .....112.053 1,120,531 1,000,000 999,732 43 53,500 | 03/24/2010 | 04/01/2020.
107015 AA 7 | BREMER FINL CORP 5.20 12/30/2024............cccoeueeeumerumeremerirererirererereriseranasenas | e | o | coerererenes ..2FE ....2,000,000 | .....100.000 2,000,000 2,000,000 1,999,997 (3) 12/29/2014 | 12/30/2024.
111320 AH 0 [ BROADCOM CORP MTN 3.50 08/01/2024..........ccooveurueurercrcrcrmccecsercasnseescscensens [ o [ o | coviviis 1] AFE| 1,992,300 | .....100.615 2,012,303 2,000,000 1,992,576 276 3.500 .3.546 | FA....... 29,556 07/24/2014 | 08/01/2024.
11133T  AA 1 | BROADRIDGE FINAN 6.125 06/01/2017.........cocverereverermrererererenssenenssssssssssssssens | coseeeee | oo | ceveeeeees 1]...2FE < 857,717 | ..107.253 495,507 462,000 460,714 479 6.125 6.251 | JD...... 2,358 28,298 | 05/23/2007 | 06/01/2017.
117788 AA 0 | BSKYB FINANCE UK PLC 5.625 10/15/2015.........cocouveverererererererereneseresesesenenens | wovevens [ [p— 1 ..2FE ....3,961,520 | .....103.701 4,148,047 4,000,000 3,996,023 4,802 5.625 5.756 | AO...... | oo 47,500 | ............. 225,000 | 11/29/2006 | 10/15/2015.
118230  AJ 0 [ BUCKEYE PARTNERS 4.875 02/01/2021.......ccccoouummmmmmmmmmmmmmmmmmmeesenssessnenssenenenes | evvsenes [ oo | coveveres 1 ..2FE .....996,200 | .....104.980 1,049,799 1,000,000 997,504 344 .4.875 4923 | FA | i 20,313 | s 48,750 | 01/04/2011 | 02/01/2021.
120568 AT 7 [BUNGELTD FINCP 8  06/15/19.....cccccucvicivcvsvcvcvcvevevevcvesessssveseseseseseseseses [ wovvenes [ oo | covevnis 1]...2FE +...999,970 | .....122.992 1,229,922 1,000,000 1,000,000 0 3,778 85,000 | 06/04/2009 | 06/15/2019.
12189L AT 8 [ BURLINGTON NORTH SF 3.40 09/01/2024...........cococmevererererererererererenenesssssesens [ eovsenes [ oo | covevires 1 ..2FE 997,710 | .....101.864 1,018,643 1,000,000 997,789 79 12,561 08/11/2014 | 09/01/2024.
12527G  AC 7 | CF INDUSTRIES INC 3.45 06/01/2023 1,833,600 | .......98.392 1,967,836 2,000,000 1,847,722 14,122 5,750 69,000 | 01/09/2014 | 06/01/2023.
125509 BM 0 [ CIGNA CORP 5.125 06/15/20 .111.446 1,114,465 1,000,000 996,855 487 2,278 51,250 | 05/12/2010 | 06/15/2020.
125720  AE 5 | CME GROUP INC 3.00 09/15/2022. AFE 1,993,820 | .....101.693 2,033,868 2,000,000 1,995,089 558 17,667 60,000 | 09/05/2012 | 09/15/2022.
12572X  AA 8 | CME GROUP INDEX 4.40 03/15/18.........ccocvvvvrernvennnnnnnnnnennnnnennnnnsennnennenesenenesenes | cvvevees | oo [ v 1 AFE ...1,996,000 | .....108.320 2,166,402 2,000,000 1,998,223 505 4430 |MS.oo. | e 25911 | e 88,000 | 03/08/2010 | 03/15/2018.
126117  AQ 3 [ CNAFINANCIAL 5.875 08/15/2020...........cccvvvvvvrvrrrrvrnrnnnnnnnnnnnnnnnnsssnsnsseeessssssesess | v [ o | covienies 1]....2FE ...1,993,700 | ....114.128 2,282,564 2,000,000 1,996,034 579 B5.917 | FA | i 44389 | ........... 117,500 | 08/05/2010 | 08/15/2020.
12626P AL 7 | CRHAMERICA INC 5.75 01/15/2021......coovvvvvvnvnrrnrenercncrencncnencncnescnesenenesesesesesens | cvveveee | oo [ i 1 ..2FE ...1,048,950 | .....115.090 1,150,905 1,000,000 1,033,735 (4,663) LI IR [ 26514 | oo 57,500 | 07/07/2011 | 01/15/2021.
126650 AW 0 [ CVS CAREMARK 5.298 01/11/27......coooouveveiiviiiiiiviisiisisssssssssssssssssssssssssssssssssssnns | cossenes [ oo | covsvsies 1 ..2FE LA114.814 11127 1,238,856 1,114,814 1,114,816 (1) 5.357 | MON.. 3,445 59,063 | 12/09/2004 | 01/11/2027.
126650 BH 2 [ CVS CAREMARK 5.75 0B/01/17......cocvcvvvevererererererensnsnesssssssssssssssssssssssssssssssssssnns | covsenes [ oo | covevnves 1]...2FE .....298,832 | ....110.353 333,266 302,000 301,061 352 | oo | v [ 008750 | 1000005890 [ IDuccicis | s 1447 | 14,056 | 05/22/2007 | 06/01/2017.
127055 AG 6 [ CABOT CORP 5 10/01/16........oriscsescscscscssssssscssssssssssssssssssssssssssssssssssssssssssssssssss | oo [ o | coviviis 1 ..2FE ...1,986,440 | .....106.361 2,127,214 2,000,000 1,996,167 2,045 | ..o | s | 008,000 | 1000005116 [ AOuucces | o 25,000 | oo 100,000 | 09/21/2009 | 10/01/2016.
133131 AS 1 [ CAMDEN PROP TRST 4.875 06/15/2023............ccocvmvermrermrerererensnesssssssssssssssssens | covsvnes [ oo | covsvnies 1 ..2FE ...1,977,560 | .....110.251 2,205,011 2,000,000 1,982,936 RIRCI.V UL VPR DOPPPPOOOR X £ T [BPOOOOORts X (401 (] D N OV 4333 | e 97,500 | 05/31/2011 | 06/15/2023.
13342B  AE 5 | CAMERON INTERNATIONAL 4.50 06/01/2021...........ccceecccevecmsscevccacicciiciiiiians | vvvvvene | oo [ v 1]....2FE ...1,983,020 | .....105.256 2,105,112 2,000,000 1,988,235 1,543 7,500 90,000 | 05/25/2011 | 06/01/2021.
136375 BV 3 [ CANADIAN NATL RR 2.85 12/15/2021 1,986,780 | .....102.178 2,043,566 2,000,000 1,990,504 1214 | oo | e 000002850 [ 10002.926 [ D | i 2,533 | i 57,000 | 11/07/2011 | 12/15/2021.
13643E  AG 0 | CANADIAN OIL SANDS TR 4.50 04/01/2022. 1,984,420 93.790 1,875,800 2,000,000 1,988,036 1,362 22,500 90,000 | 03/26/2012 | 04/01/2022.
13645R  AK 0 | CANADIAN PAC LTD 4.45 03/15/2023 1,991,500 | .....109.743 2,194,862 2,000,000 1,993,884 604 26,206 89,000 | 09/20/2010 | 03/15/2023.
14042E  3Y 4 | CAPITAL ONE NA BNKT 2.95 07/23/2021 3,988,720 | ......99.382 3,975,260 4,000,000 3,989,355 635 51,461 07/21/2014 | 07/23/2021.
141781 AY 0 [ CARGILL INC 4.307 05/14/2021..........cocoermrmrmrererereressrmsssssssssssssssssssssssssssssssssssees | ovevees [ oo | covsisies 1 WAFE ...2,172,000 | .....110.037 2,390,010 2,172,000 2,172,004 (1) 4307 [MN.ooo | i 12213 | o 93,548 | 05/25/2011 | 05/14/2021.
141781 G# 5 [CARGILLINC 7.28 08-30-23.........covvverrrcrcicrcrcscscscscsesnsesescsesesssesssesssesssssssssesssiss | v AFE ..1,109,425 | ....113.017 1,070,685 947,368 1,034,767 (17,919) 4.893 | JD....... v 192 | il 65,155 | 10/29/2004 | 06/30/2023.
142339  AE 0 [ CARLISLE COS INC 5.125 12/15/2020.........cccccummmmmmmmmmmmmmmmmmmmmmmmsmmssmmmsmsssssssssnnns | eosennes [ oo | covsvnies 1 ..2FE ...1,991,000 | .....108.958 2,179,164 2,000,000 1,994,120 823 5183 | D | o 4,556 | ............. 102,500 | 12/06/2010 | 12/15/2020.
143090  AA 0 | CARLYLE HLDGS FINANCE 3.875 02/01/2023............ccccoeveveverevevevevmmmmmmnnnnnns | wvvvvene | oo [ v 1 AFE ...2,009,750 | .....102.729 2,054,580 2,000,000 2,008,160 (850) 3816 | FA.oe | i 32292 | cooviien. 77,500 | 01/16/2013 [ 02/01/2023.
14754D  AG 5 | CASH AMER INTL 5.75 05/15/2018..........cocvcvvvcrmrmvmrmrnnnnnvnnnnnnnnnnnnnennnnenneneneneeeees | wvvevees | oo [ v 1 2 ...1,000,000 | .....104.000 1,040,000 1,000,000 1,000,000 5750 | MN.oooo | e 7347 | o 57,500 | 05/08/2013 [ 05/15/2018.
149123 BV 2 | CATERPILLAR INC 3.90 05/27/2021.......coovvvvvererrrerenenerenenensencenecenensssssssesssssesess | | | v 1 WAFE ...1,990,660 | .....108.259 2,165,170 2,000,000 1,993,605 861 3.957 |MN.oo | e 7,367 | oo 78,000 | 05/24/2011 | 05/27/2021.
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149123  CC 3 [ CATERPILLAR INC 3.40 05/15/2024..........cccovvvvvvvvrrrrrnrnnnncnneneennesnensessnssesessessese | coveis IO [ 1] AFE| 999,830 | .....102.879 1,028,788 1,000,000 999,845 15 rerreeeen:3400 | 13402 | MN .ot | e 4344 | . 17,661 | 05/05/2014 | 05/15/2024.
14916R  AC 8 | CATHOLIC HEALTH 2.95 11/01/22...ccoccevcvererrvcsssssserennecsssssssmesessssssssssssssnens | cereeees IO [ 1] AFE| 1,994,680 | ......98.186 1,963,715 2,000,000 1,995,573 495 2.950 | .002.982 | MN.coooo [ o 9,833 | oovuvirrnnnn 59,000 | 10/25/2012| 11/01/2022.
151020 AE 4 | CELGENE CORP 3.95 10/15/2020..............coomereeserivereensesssssisosesssssssssssssenenss | o IO [ 1] 2FE| 1,994,900 | .....105.846 2,116,923 2,000,000 1,996,823 479 3.950 | ......3.981 | AO..... [ v 16,678 | .oovvvvvvee 79,000 | 10/04/2010 | 10/15/2020.
151020 AH 7 [CELGENE CORP 3 08/15/22.......oooooooeeeeeeeeeeseseeesesesesesesesesesesesssesessssssssssssssses | v IO [ 1] 2FE| 1,998,980 | .....100.644 2,012,876 2,000,000 1,999,202 91 3.250 3.256 | FA.ooee | oo 24,556 | oo 65,000 | 08/06/2012 | 08/15/2022.
151350  AD 1 | CENOVUS ENERGY 5.70 10/15/2019......cccouveveveveveverivererererenenesssesssesesesesessnenens | vevevene B [ 1] 2FE| 2,997,990 | ....111.244 3,337,308 3,000,000 2,999,013 175 5.700 | ......5.708 | AO...... [ coocvcvcccccs 36,100 | .ccoocerene 171,000 | 09/15/2009 | 10/15/2019.
15189Y  AC 0 | CENTERPOINT ENER 6.15 05/01/2016.........ccovvvvvrrvrrrrerennrernennnnnenenenensseneneneees | vevevens IO [ 1] 2FE| 498,220 | .....106.634 533,168 500,000 499,691 216 riereeenn8.150 | 8199 | MNLc | 5,125 | ooorvvrrrnnns 30,750 | 05/15/2006 | 05/01/2016.
154051 BH 8 | CENTRAL MAINE 5.70 06/01/2019........ccuuvvrrrrrcssssrimeerenneesssssssssesssesssssssssnnees | conneee IO [ 1| AFE| 1,001,770 | .....112.639 1,126,395 1,000,000 1,000,927 (180) 5.700 | ... 5.676 | ID.ovcee | o 4750 | oo 57,000 | 05/27/2009 | 06/01/2019.
15639K  AA 0 | CENTRICA PLC 4.00 10/16/2023..........cccoemeeecscereiesesssssssesesesssesssssesssesssesisssssisi | cevevene [ (- 1] AFE| 1,985,840 | ....103.182 2,063,645 2,000,000 1,987,264 1,182 ceereeen.000 | .......4.087 | AO...... 16,667 80,000 | 10/10/2013 | 10/16/2023.
166764 AH 3 [ CHEVRON CORP 3.191 06/24/2023...........cccceieveiesevsvsssvssssssssssssssssssssssssssnsns | e IO [ 1]..1FE[ ..............2,000,000 | .....102.066 2,041,312 2,000,000 2,000,000 3191 032191 | D 1,241 63,820 | 06/17/2013 | 06/24/2023.
171232 AE 1 [CHUBB CORP 6.80 11/15/2031 ...138.176 1,381,760 1,000,000 1,307,870 (4,940) 08/01/2014 | 11/15/2031.
17275R  AC 6 | CISCO SYSTEMS 5 02/22/16. .105.472 3,164,169 3,000,000 3,048,046 (40,352) 07/28/2009 | 02/22/2016.
172967 GK 1 [ CITIGROUP INC 4.05 07/30/2022 .103.130 1,031,305 1,000,000 999,993 1 02/05/2013 | 07/30/2022.
172967 GT 2 | CITIGROUP INC 3.50 05/15/2023 ...97.210 972,096 1,000,000 995,331 471 4472 35,000 | 05/07/2013 | 05/15/2023.
172967 HB 0 [ CITIGROUP INC 5.50 09/13/2025 ..110.515 3,315,440 3,000,000 3,000,000 | ..o [ v | ceveeeeeeeneeeeeesessesseeseens | e [ 8500 | 15500 [ MScecs | o 49,500 | ...ccccce 165,000 | 09/10/2013 | 09/13/2025.
172967 HD 6 [ CITIGROUP INC 3.875 10/25/2023.........ccoovtuuverereseresesesssssssssssesssssssssssssssssssssssss | v | | e AFE] nnnnn1,995,400 | ....103.631 2,072,622 2,000,000 1,995,857 387 | coovvvvrrrvrnnnnnneenennennenns | eevennneenennneneneceneeeees | e 3875 | 100003.903 [ AO.ccces | v 14,208 | .ooovvvve 77,500 | 10/21/2013 | 10/25/2023.
172967  HT 1 [ CITIGROUP INC 3.75 06/16/2024............coeveverererererererererereresesesesesssesesesssssssisis | s o[ | e TFE] 4,993,800 | .....101.883 5,094,125 5,000,000 4,994,080 280 | oo | eeveeeeeeeneeneneeeeeseseees | e 3780 | 100003765 [ Dt | e, YT [— 93,750 | 06/09/2014 | 06/16/2024.
178566  AC 9 [ CITY NATIONAL 5.25 09/15/2020.........ccccummummevmvmvemememmmenssesesesssesssesesesesesesssesesess | evevens oY [ 1] AFE| 1,994,760 | ....111.137 2,222,743 2,000,000 1,996,688 A8B | eovvevevevevvenininininininnns [ eonnininniininininininiiinns | crererere5.250 | 10000i5.284 | MSeciis | i 30,917 | e 105,000 | 09/08/2010 | 09/15/2020.
19075Q AB 8 | COBANK, ACB 7.875 04/16/2018.........ccoooveverercrmrcrmrcsescscscssscsssssssssssssessssssssssssies | v | | e 1FE] eiiiiiiii1,000,000 | ....116.398 1,163,978 1,000,000 1,000,000 [ .ooovvvvvvvvrvrnnnnnennnnnns | crerererererencsenesesssenes [ covevevevesisisisinininns [ onssssnsnnninsssssnsninnnns | coeeeeeeei 1878 | eieeeee 7875 | AQucces | v 16,625 | ..oovvvvve 78,750 | 04/14/2008 [ 04/16/2018.
19122T AE 9 | COCA-COLA ENTER 3.25 08/19/2021.......cccooummmmmummmemmmmemmmmsmmssssssssssssssssssssssnnnns | ceveeens oY [ 1] 2FE| 982,460 | ....102.615 1,026,154 1,000,000 987,709 1,622 | oo | e [ 003250 | 3459 | FAL | 917 | 32,500 | 08/16/2011 | 08/19/2021.
191241 AD 0 [ COCA-COLA FEMSA 4.625 02/15/2020..........cccoummmvevevevemivenensnenesesssesesssesssesenens | ovenens X [p— 1] AFE| ....2,984,730 | .....108.309 3,249,256 3,000,000 2,991,347 1,463 | oo | e [ 04625 | 4689 [ FALLL | 52417 | e 138,750 | 02/02/2010 | 02/15/2020.
191241 AE 8 [ COCA-COLA FEMSA 3.875 11/26/2023..........ccoouwmvvvvimevivivirensnmnesenssesssssssssssenens | osevens [ [p— 1] AFE| 1,970,320 | .....104.837 2,096,748 2,000,000 1,973,027 2471 | oo | s | e 3875 | 008057 [ MNLeoo | e 7,535 | oo 77,500 | 11/19/2013 | 11/26/2023.
19567P AH 2 | COLONIAL GAS CO 6.34 04/07/28 1,713,120 | .....119.673 1,795,001 1,500,000 1,684,458 (9,044) | oo | e [ 7120 | 1 5780 [ FA | 40,347 | oo 106,800 | 01/22/2003 | 04/07/2028.
20030N AP 6 [ COMCAST CORP 6.50 01/15/2017 1,030,890 | ....110.517 1,105,172 1,000,000 1,007,788 (3,486) 29,972 65,000 | 10/23/2006 | 01/15/2017.
200340 AQ 0 | COMERICAINC 3.80 07/22/2026. 1,995,600 | .....100.708 2,014,158 2,000,000 1,995,729 129 33,567 07/17/2014 | 07/22/2026.
202795 HS 2 | COMMONWLTH EDIS 6.15 09/15/2017.......ccooouevvvivivivivivevivivessssssssssssssssssssssenes | wovevens oY [ 1] AFE| 997,180 | ....112.204 1,122,039 1,000,000 999,067 308 | oo | e [ 8150 | 1006188 [ MS | 18,108 | .oovvvved 61,500 | 09/04/2007 [ 09/15/2017.
203233 AA 9 | COMMONWEALTH REIT 5.875 09/15/2020..........cocouverurercrcrcscscscscssscscscsisssisises | covevens [N [ 1]...2FE| .............1957,060 | ....109.217 2,184,341 2,000,000 1,972,365 3,934 | ..oovvrrrnrnnnnnnennnnnnnns | s | o875 | 100008166 | MS.ii | 34,597 | oo 117,500 | 09/14/2010 | 09/15/2020.
20449E XN 1 [ COMPASS BANK 6.40 10/01/2017......ccccuuuvuivivcvivivivcvivsrevesisesesiresisesesmssssens [ enens | | e 2FE ] i.2999,380 | .....109.182 1,091,825 1,000,000 999,801 B4 | oo | v [ 00000006400 | .......6.408 [ AO...... | oo 16,000 | ..oovvvvvd 64,000 | 09/12/2007 | 10/01/2017.
205363 AL 8 | COMPUTER SCIENCE 6.50 03/15/2018...........ccooovsiesescsisescsssssesissscsssssssssisisises | v [N [— 1] 2FE| .. 1,075,090 | .....111.787 1,117,866 1,000,000 1,037,409 (10,467) 19,139 65,000 | 02/11/2011 | 03/15/2018.
205363 AN 4 | COMPUTER SCIENCE 4.45 09/15/2022...........ccooceuueuesivusesisicesisssisiscsssisisisisises | o Y [ 1] 2FE| 996,810 | ....102.325 1,023,245 1,000,000 997,418 275 | oo | e | e 4450 | 1004490 [ MS ] 13,103 09/11/2012 | 09/15/2022.
205887 BL 5 | CONAGRA INC 4.95 08/15/2020..........ccccccrevevevevevevevcvsscsssssssssssssssssssssssanssannnes | vovevens Y [ 1]..2FE| ..............1,060,320 | ....110.459 1,104,589 1,000,000 1,046,559 (7,246) | cooovovcecvcscncniecncccsieiens | v [ 004950 | 4016 [ FAL | 18,700 01/31/2013 | 08/15/2020.
207597 DY 8 | CONNLIGHT & PWR C 5.75 09/01/2017....cocvvvenerererercrercrercrcscsssessscssssssssssssssss | o Y [— 1] AFE| ... 1,995,280 | .....109.189 2,183,788 2,000,000 1,998,443 526 | oo | e | 008750 | 100005782 [ MSi ] 38,333 09/10/2007 | 09/01/2017.
20825C AU 8 | CONOCOPHILLIPS 6 01/15/20.........cccocvmverevermrererermserssssssssssssssssssssssssssssssssssseees | sevesess [ [— 1]...FE| ..............4,962,350 | ....116.203 5,810,131 5,000,000 4,979,666 3,354 6.000 | .......6.005 [Jdocceeees | e 138,333 05/18/2009 | 01/15/2020.
209111 EP 4 | CON EDISON NY 06-D 5.30 12/01/2016. 1,994,320 | .....108.139 2,162,783 2,000,000 1,998,669 643 5.300 .8,833 11/28/2006 | 12/01/2016.
212168  AA 6 | CONTINENTAL WIND 6.00 02/28/2033. .110.561 2,137,348 1,933,178 1,933,672 166 8,986 09/23/2013 | 02/28/2033.
21684A AA 4 | RABOBANK 4.625 12/01/2023 ..106.071 1,060,714 1,000,000 992,576 658 .3,854 11/25/2013 | 12/01/2023.
21685W BT 3 [ RABOBANK UTRECHT 4.50 01/11/2021 1,994,580 | .....110.199 2,203,985 2,000,000 1,996,448 502 42,500 01/04/2011 | 01/11/2021.
21685W DF 1 [ RABOBANK 3.95 11/09/2022 ......998,690 | .....101.863 1,018,629 1,000,000 998,929 114 5,706 11/02/2012 | 11/09/2022.
219023 AF 5 | CORN PRODUCTS 4.625 11/01/2020............cococverererererererereresmnsssssssssssssssssssnses | wovevens [ [— 1]...2FE[ ...............996,000 | ....107.318 1,073,183 1,000,000 997,521 362 | oo | e [ 4625 | i 4674 [ MNL | 7,708 09/14/2010 | 11/01/2020.
219350  AS 4 | CORNING INC 6.625 05/15/2019........ccccmmmmmmmmmmmmmmmmmmsmsmmmmssmsmsssmsssssssssssssssssssssnens | vovevens Y [— 1]...7FE[ .............2,009,220 | .....117.361 2,347,215 2,000,000 2,004,765 (915) ciererenn8.625 | .. 8561 |MN | 16,931 05/07/2009 | 05/15/2019.
222372 AJ 3 | COUNTRYWIDE FINL 6.25 05/15/2016............cccoeceevevevevevevevevevcvevcscvivcscsisiiisin | vovevee | | e 2FE] i.......3,026,100 | .....105.995 3,179,853 3,000,000 3,004,749 (3,240) 6.250 | ......6.128 | MN......| oo 23,958 11/30/2006 | 05/15/2016.
22303Q AN 0 | COVIDIEN INTL FINANCE 3.20 06/15/2022.............cccommmmmmmmmmmmmmmmmmmmmmmsmsmsmannnnns | seveiee 3 [p— 1]...1FE| .............1,993,840 | ....100.813 2,016,266 2,000,000 1,995,260 554 3.200 | ....3.236 | JD..cocce | e 2,844 05/22/2012 | 06/15/2022.
22303Q AP 5 | COVIDIEN INTL FIN SA 2.95 06/15/2023............ccccocoevevevevevmvevevevevevevevevivevivisiss | weveiene 3 [p— 1] AFE| 997,730 | ......97.968 979,676 1,000,000 998,069 198 2.950 | ......2.976 | Do | e 1,311 05/13/2013 | 06/15/2023.
224044  BH 9 | COX COMMUN INC 5.50 10/01/2015..........cccvcvivcvcmrmmmmmmmmmmmmmmmmmsssssmssssssnnnnns | vovevens [N 1] 2FEf 992,950 | ....103.412 1,034,123 1,000,000 999,414 746 5.500 13,750 55,000 | 09/15/2003 | 10/01/2015.
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224044  BQ 9 | COX COMMUN INC 5.875 12/01/2016......ccccecumcresssrssssssssssssssssssssssssasasesasisirs | veverene IO [ 1. 2FE| 1,999,100 | .....108.131 2,162,620 2,000,000 1,999,785 103 5.875 5.881 | ID.cowewe | correrrrrrniand 9,792 | wooverererens 117,500 | 11/28/2006 | 12/01/2016.
22541L AR 4 | CRED SUIS FB USA 4.875 01/15/2015........ccooummvmmmmimmmmimmmmsmissssssssssssssssssssssssnens | veverene | | e IFE ] ciiiiiee222990,770 | .....100.102 1,001,019 1,000,000 999,956 1,125 coreeeenn 8875 | 4992 | M| e 22479 | coo 48,750 | 12/21/2004 [ 01/15/2015.
22546D AA 4 | CREDIT SUISSE 6.50 08/08/2023 (COCO)......cvvvvvrvrvvrrvenrnrnsnensnsnesenssssssssssesesens | ceveeeee R[ .o | e 2FE] ..........i2.2,000,000 | .....108.808 2,176,155 2,000,000 2,000,000 6.500 | .......6.500 | FA.... | oo 51,639 | e 130,000 | 08/01/2013 | 08/08/2023.
22546Q  AF 4 | CREDIT SUISSE NY 4.375 08/05/2020............ccooovvvvrerernnenernnennnnennneseseseenssessneees | aeieiene R[ i | e TFE] 3,071,420 | .....108.193 3,245,779 3,000,000 3,044,030 (6,913) coreeeenn 8375 | 4078 | FAc [ s 53229 | e 131,250 | 10/05/2010 | 08/05/2020.
22546Q AP 2 | CREDIT SUISSE NY MTN 3.625 09/09/2024............ccoovvvvvvvrverrnrennnnnesesesnsnsnnnens | ceveeeee R[ s | e IFE] eeeeenennn1,988,720 | .....101.559 2,031,176 2,000,000 1,989,013 293 3625 | ......3.693 | MS...... 22,556 09/04/2014 | 09/09/2024.
22822R  AQ 3 | CROWN CASTLE TOW 5.495 01/15/17.....ccovvvvvrrrrnrrnrnnnnnenecencnenesesessssssssseseseseses | ceveeees IO [ 1]..1FE| ..............3,000,000 | .....108.250 3,247,500 3,000,000 3,000,000 ceeeeeenn5.495 | ...5.558 | MON... [ oo 7,327 | coovevererens 164,850 | 01/08/2010| 01/15/2017.
23204G AA 8 | CUSTOMERS BANCORP 4.625 06/26/2019..........ccccummmemememevemememesssesssssssesssesees | seveeeee IO [ 1]...2FE| ..............1,000,000 | .....100.500 1,005,000 1,000,000 1,000,000 coerenennb625 | ... 4625 | ID....... (RO 2 I 23,125 | 06/24/2014 | 06/26/2019.
233851 AF 1 | DAIMLER FINANCE 3.875 09/15/2021.......coooovvrurenenemencncncncrcncncncncscscncsesescsesesies | vevevene oY [ 1] AFE| 990,350 | .....106.177 1,061,772 1,000,000 993,122 878 3.875 | ......3.993 |MS..... | oo 1410 | o 38,750 | 09/07/2011| 09/15/2021.
233851 BJ 2 | DAIMLER FINANCE 3.25 08/01/2024..........cooosevermseresesssssesssssesssssssssssssssssssssssss | vevevene IO [ 1]...1FE| ..............1,980,780 | ....100.705 2,014,101 2,000,000 1,981,460 680 3.250 | ......3.364 | FA..... 27,083 07/24/2014 | 08/01/2024.
23636T AA 8 [ DANONE 3.00 06/15/2022 ....100.148 3,004,449 3,000,000 2,993,045 820 05/29/2012 | 06/15/2022.
244199 BC 8 | DEERE &CO 4.375 10/16/2019 .109.124 3,273,730 3,000,000 2,991,288 1,599 31,250 | 10/13/2009 | 10/16/2019.
24422E  RE 1 [ JOHN DEERE CAP 3.9 07/12/2021 MTN ..108.409 2,168,180 2,000,000 1,998,511 197 .78,000 | 07/07/2011] 07/12/2021.
24422E  SP 5 [ JOHN DEERE CAP MTN 3.35 06/12/2024. ...102.575 2,051,506 2,000,000 1,998,552 72 33,500 | 06/09/2014 | 06/12/2024.
247131 AF 2 | DELPHIFINL GROUP 7.875 01/31/20........cccvvveverererrrsnernnnnsnnnessssssssssssssssssssssnnes | wevevene oY [ 1] 2FE| 2,999,850 | ....119.778 3,593,353 3,000,000 2,999,608 61 coreeeeenn 1875 | 7878 | U 99,094 236,250 | 01/14/2010  01/31/2020.
249030 AC 1 | DENTSPLY INTL 4.125 08/15/2021..........cccesevevevevevevereverererereresevesssesesevisesisirs | vevevens oY [ 1] 2FE| ... 1,993,060 | .....104.836 2,096,728 2,000,000 1,995,071 634 coereeenn8125 | 4168 | FA | e 31467 | e 82,500 | 08/16/2011 | 08/15/2021.
25152R XA 6 | DEUTSCHE BK LONDON 3.70 05/30/2024............ccooosemesemeseresesesesesesesesesesisesins | ceveeees R[ .o | e IFE] ........4,980,950 | .....102.201 5,110,056 5,000,000 4,981,883 933 3.700 | ......3.746 | MN.... | oo 15,931 | oo 92,500 | 05/22/2014 | 05/30/2024.
25243Y AU 3 [ DIAGEO CAPITAL PLC 2.625 04/29/2023..........cooovvvevevevisiscscsssesesssissssscsssssisises [ v [ [p— 1] AFE| 997,550 | ......97.095 970,955 1,000,000 997,916 221 2.625 | .......2.653 | AO..... 4,521 26,250 | 04/24/2013 | 04/29/2023.
25389) AH 9 | DIGITAL REALTY LP 5.875 02/01/20........cccccommmmemevevivivemerensvesenssssesesssssssssesssenens | severens oY [ 1] 2FE| 982,960 | ....111.856 1,118,558 1,000,000 990,081 1,619 5.875 | ......8.105 | FA.oooe [ v 24479 | e 58,750 | 01/21/2010 | 02/01/2020.
254010  AD 3 | DIGNITY HEALTH 3.812 11/01/2024..........ccoooiiiieveiieiiiiiicessieseriresesereseresisesenenins | v oY [ 1]..1FE| .............1,000,000 | .....103.462 1,034,617 1,000,000 1,000,006 6 3.812 | .....3.812 | MN..... 8,048 10/07/2014 | 11/01/2024.
25459H AU 9 | DIRECTV HLDGS 5.875 10/01/2019.....cccccumummvumiivivivivinivenesenevssssssssesssssssssssssssess | sevesess oY [ 1]...2FE| ..............1,985,180 | ....114.383 2,287,668 2,000,000 1,991,917 1,433 5.875 | .....5974 | AO.... | oo 29,375 | ccvcvenene 117,500 | 09/14/2009 | 10/01/2019.
25468P CE 4 [ WALT DISNEY CO MTNC 5.625 09/15/2016...........cccceeeevesesesesesessscssssssssssssisire [ v oY [ 1] AFE| 993,570 | ....108.192 1,081,918 1,000,000 998,638 740 5.625 | ....5.710 |MS...... | oo 16,563 | ..ooovvvvr 56,250 | 09/18/2006 | 09/15/2016.
25468P CN 4 [DISNEY (WALT) CO 2.75 08/16/2021 ..987,170 | .....101.673 1,016,732 1,000,000 991,080 1,205 2.750 08/17/2011 | 08/16/2021.
25470D AC 3 [ DISCOVERY COMMUN 5.05 06/01/20. 1,993,500 | .....109.554 2,191,074 2,000,000 1,996,073 615 5.050 05/26/2010 | 06/01/2020.
256853 AA 0 | DOLPHIN ENERGY 5.888 06/15/2019, 1,709,915 | ....109.013 1,868,699 1,714,200 1,711,982 762 5.888 07/27/2009 | 06/15/2019.
256882 AB 7 | DOLPHIN SUB I116.50 10/15/2016 .....175,000 | .....104.500 182,875 175,000 175,002 (14) 6.500 09/26/2011 | 10/15/2016.
263534  BQ 1 | DUPONT EINEMOUR 5.25 12/15/2016...........ccceceeevevevevevevevevevereseseveresiseserirens | oo [N [ 1]...1FE| ..............1,993,080 | .....108.086 2,161,726 2,000,000 1,998,349 782 5.250 5.295 | I | e 4,667 | oo 105,000 | 12/12/2006 | 12/15/2016.
263534  BZ 1 | DUPONT EINEMOUR 4  01/15/20........ccovvvrvvenirnnnnenencnennncnnnenenseceenseesssessssessses | vovevens [N [ 1] AFE| ... 1,991,700 | .....110.351 2,207,024 2,000,000 1,995,552 766 crererennh825 | ABTE | M | 42,653 | oo 92,500 | 11/04/2009 | 01/15/2020.
264399 EM 4 | DUKE ENERGY CAR 5.30 10/01/2015.......cooovvmvrvmnmnnnnenencrerescscsesessscsesesesesesesess | vevevens [N [— 1]... . AFE| ..............1,998,560 | ....103.523 2,070,456 2,000,000 1,999,593 519 5.300 5.328 | AO...... [ ccoccccccceeas 26,500 | ...ccccce 106,000 | 09/18/2003 | 10/01/2015.
26441Y  AQ 0 [DUKE REALTY LP 6.50 01/15/2018........coovvvvvrmmvrrnnnnneierenescneneneneccnescsesscesesecesees [ v Y [ 1] 2FE| 999,480 | ....112.534 1,125,342 1,000,000 999,784 62 29,972 65,000 | 09/21/2007 [ 01/15/2018.
26441Y AV 9 [ DUKE REALTY 4.375 06/15/2022..........ccocvvvvvvvvmvnnnnnrnnnnnnnnnnnsnsnsssessssssssssssssesssess | o Y [ 1] 2FE| 992,710 | ....105.796 1,057,957 1,000,000 994,281 634 | ..o | cevrerenenencnenencncnenenes [ 4375 | 4466 [ D | 1,944 | 43,750 | 06/06/2012 | 06/15/2022.
26441Y AW 7 [ DUKE REALTY 3.875 10/15/2022.........cccocvvvvvvvvnvnvrnnrnnnnnnnnnnenssnssssssssssssssssssesssess | o Y [— 1] 2FE| 995,840 | ....102.984 1,029,839 1,000,000 996,671 359 | oo | cevrerenenencnenencneneseses [ 3875 [ 13.925 [AO.cies | v 8,181 | s 38,750 | 09/14/2012 | 10/15/2022.
26442E  AA 8 [ DUKE ENERGY OHIO 5.45 04/01/19........ccocvvvvvmrmvmrmrmrnrcsnnnsnsnsssssnsssssssnssssssssesees [ covine [ [— 1] AFE| 999,600 | ....113.248 1,132,482 1,000,000 999,812 38 | oo [ e | 1000005450 | ......5.455 | AO.cooo. | v 13,625 | 54,500 | 03/18/2009 [ 04/01/2019.
26442E  AD 2 [ DUKE ENERGY OHIO 3.80 09/01/2023 1,999,340 | .....106.338 2,126,755 2,000,000 1,999,405 54 | oo | e [ 10000..3.800 | .......3.804 | MS.... | ciiiiiiiiiiini25,333 | o 74,944 | 09/03/2013 [ 09/01/2023.
26483E AG 5 [ DUN & BRADSTREET 4.375 12/01/2022 1,485,405 | ....102.558 1,538,371 1,500,000 1,487,927 1,245 65,625 | 11/28/2012| 12/01/2022.
268317 AD 6 | ELEC DE FRANCE 4.60 01/27/20. 1,991,280 | .....109.897 2,197,932 2,000,000 1,995,082 842 01/21/2010 | 01/27/2020.
26835P  AC 4 | EDP FINANCE BV 4.90 10/01/2019 2,980,800 | .....104.108 3,123,237 3,000,000 2,989,716 1,876 09/22/2009 | 10/01/2019.
268648 AN 2 | EMC CORP 3.375 06/01/2023..........oooooooeeeeeeeeeremeeereresssesesesesesesesesesssssessssssssssnnes | soverens . ...999,250 | ......99.716 997,161 1,000,000 999,349 66 06/03/2013 | 06/01/2023.
26875P AD 3 [EOG RESOURCES INC 5.625 06/01/2019..........ccovvvvvvvvvvmvmrermvnnmnnnnnnnnsennssenenees [ v [ [— 1] AFE| 998,160 | .....112.885 1,128,850 1,000,000 999,074 180 05/18/2009 | 06/01/2019.
26875P  AK 7 [ EOG RESOURCES INC 2.625 03/15/2023...........ccovvvvmvvvmvmrnrnrnsnsnnnsnsnssssssssesenees [ covine Y [— 1] AFE| 993,810 | .......96.066 960,658 1,000,000 995,026 535 09/05/2012 | 03/15/2023.
268789  AA 2 | EONINTL FIN BV 6.65 04/30/2018..........ocovvvvvvvvvrvrnrnrnnnrnnnsnnssnsssssssssssssssssssssnses | veveveee 3 [p— 1] AFE| 995,780 | ...111.442 1,114,425 1,000,000 998,328 443 04/15/2008 | 04/30/2018.
26884L  AA 7 |EQTCORP 8  0B/01/19....ccovvvvvvevevercvcvnvcnnvnncnnncnnecncesnsssesesesssesesssssesssesssssssesesesess | veveveee [ [— 1]....2FE| ....ccc..........996,680 | ....120.484 1,204,838 1,000,000 998,252 317 05/12/2009 | 06/01/2019.
26884L  AB 5 |EQTCORP4  11/15/21....oovvvvvevvvvvcvernvcnnnnnnnnncnnncsessssenssssesssesesssssssssesssssssesssssess | vevevees Y [— 1]...2FE| .............1,981,700 [ ....107.470 2,149,407 2,000,000 1,986,533 1,607 | oo | o [ 4875 | 4992 | MNL | 12,458 11/02/2011 ] 11/15/2021.
26884T AD 4 | ERAC USA FINANCE 4.50 08/16/2021...........cccceeeevevevevevevescvesssssesssssassscsasesasiss | vovevene [N 1]...2FE[ .............1,990,720 | ....107.664 2,153,285 2,000,000 1,993,438 831 33,750 90,000 | 05/09/2011 | 08/16/2021.
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268948  AA 4 | EAGLE BANCORP 5.75 09/01/2024...........coeveveveveveveveveverererereraresaserererasasesisiis | veverene ..2FE] ..............1,000,000 | .....100.500 1,005,000 1,000,000 1,000,045 45 5.750 ..5.749 | MS...... 23,319 07/31/2014 | 09/01/2024.
278642 AL 7 | EBAY INC 3.45 08/01/2024...........coveveveverercvevevcvevesissssssssssssssssssssnsssssssssssssnens | svveenns | oo [ wovvvvnnns 1] AFE| 2,996,970 | ......98.285 2,948,550 3,000,000 2,997,085 115 ..3.450 ...3462 | FA..... 43,988 07/23/2014 | 08/01/2024.
27876G  BE 7 | ECHOSTAR DBS 7.125 02/01/2016.........ccovvrvveserernrerrensessssssserenseesssssmsnnnseess | cevesss [ oo | cvvveeen 1] 3FE| 1,017,500 | .....105.000 1,050,000 1,000,000 1,004,728 (4,081) 7125 | ......6.665 | FA.. | e 29,688 | oo 71,250 | 08/09/2011 | 02/01/2016.
28932M  AA 3 | ELMRD GEN STA 5.209 02/11/2030.......ccccoccrrrvevsssrsmeerevnrssessssmssernsesesssssenens | weveveee | oo | cvvvvenns 1| AFE| 1,756,157 | ....111.889 1,964,954 1,756,157 1,756,157 5.209 5.200 | FA.oee | v 35,575 | coovrrrrnn: 91,478 | 02/03/2010 | 02/11/2030.
291011 BA 1 | EMERSON ELECTRIC 5 04/15/19.......cccovevevevereseresescsesesesssesessssssssssssssssssssssssnns | svveeens | oo [ v 1] AFE| 1,485,825 | ....111.645 1,674,681 1,500,000 1,493,033 1,419 5.000 5122 | AOuccce | v 15,833 | oo 75,000 | 04/14/2009 | 04/15/2019.
291641  BD 9 | EMPIRE DIST ELEC 4.65 06/01/2020..........cceeeeevererererererereserereresereresererereseresens | evvvvees | oo [ v 1] 2FE| 1,995,720 | .....106.988 2,139,751 2,000,000 1,997 446 406 ..4.650 B BTT | ID.ceve | v YLV I— 93,000 | 05/24/2010 | 06/01/2020.
29250R  AH 9 | ENBRIDGE ENERGY 5.875 12/15/2016..........ccvvrvvrvccssereverenercssssnnseneneesssssin | cevesese [ oo | wvvvevens 1]...2FE 999,120 | .....108.256 1,082,563 1,000,000 999,782 102 5875 5.887 | ID..cocwe | corverrrrrric 2611 | i 58,750 | 12/18/2006 | 12/15/2016.
29250R  AS 5 | ENBRIDGE ENERGY 5.20 03/15/2020........ccccocvuvcmercrcrcrcrcnercncncncncncnenencsesesenenens | sevveeee | oo | ceveeeece 1]...2FE +...999,590 | .....108.945 1,089,448 1,000,000 999,776 37 5.200 5.205 |MS...... | v 15,311 | o 52,000 | 02/25/2010 | 03/15/2020.
29265W  AA 6 [ ENEL SPA 8.75 09/24/2073......ccomvrvevessiieereresssssssssesssssssssssssssssssssssssssssssssess | sorneee [ (- 1 ..3FE 991,830 | ....116.125 1,161,250 1,000,000 991,835 4 8.750 8.822 | MS...... | oo 23,576 | cooorerrnns 87,500 | 09/17/2013 | 09/24/2073.
29268B AE 1 [ENELFIN INTL 5.125 10/07/2019 ..110.415 4,416,593 4,000,000 3,990,492 1,718 09/30/2009 | 10/07/2019.
29273R  AY 5 | ENERGY TRAN PTNR 4.90 02/01/2024. .104.741 1,047,405 1,000,000 992,559 620 09/12/2013 | 02/01/2024.
29358Q AA 7 |ENSCO PLC 4.70 03/15/2021 ..100.453 1,004,531 1,000,000 986,629 1,800 03/08/2011 | 03/15/2021.
29364N AP 3 | ENTERGY MISSISSIPPI 6.64 07/01/2019 ..116.727 2,334,548 2,000,000 1,999,388 113 06/09/2009 | 07/01/2019.
29364W  AS 7 [ENTERGY LALLC 4.0509/01/2023..........coooooeeeeeeeereemrermresesesesssssssesssesessssseeneeeee | esssnne | oo | covsssen 1 AFE ......996,890 | .....107.207 1,072,067 1,000,000 997,249 263 08/19/2013 | 09/01/2023.
29364W AU 2 [ENTERGY LALLC 3.78 04/01/2025..........ccovvvvvvvvvrvrmennnrnnnsnsnsssnsnsssnsssssssssssseeesess | wovsenes [ oo | covsieie 1 AFE ...1,998,340 | ....102.788 2,055,763 2,000,000 1,998,319 (21) 3.780 3790 |AO..cc. | oo 18,900 | .oooovvvveee 18,900 | 06/24/2014 | 04/01/2025.
29365P AP 7 [ENTERGY GULF ST 5.59 10/01/24.........cccooueveverirerererirerererenenenssssesssssssssssssssssnns | svssenes | oo | coveveies 1 AFE ...2,997,600 | .....118.347 3,550,401 3,000,000 2,998,221 134 5.590 5598 | AO...... | oo 41,925 | ............ 167,700 | 09/29/2009 | 10/01/2024.
29365P AQ 5 [ ENTERGY GULF STATES 3.95 10/01/2020.........coovcrcmcrcrcrcrcrcncncrcrcrcncnencnesenenens | ovvvnes [ oo | coveviiee 1 AFE ...1,997,220 | .....106.985 2,139,697 2,000,000 1,998,270 263 3.950 3.967 | AO..cc.. [ v 19,750 | covvvvvvee 79,000 | 09/27/2010 | 10/01/2020.
29365P AR 3 [ENTERGY GULF 13.78 04/01/2025...........ccooouvvvvmrmvevenerenerenesesesesesssssssssssssssssnss | sosssnes | oo | coveveies 1 AFE ...1,998,340 | ....101.578 2,031,568 2,000,000 1,998,319 (21) 3.780 3790 |AO...... | oo 18,900 | .ooovvvvve 18,900 | 06/24/2014 [ 04/01/2025.
29379V AF 0 [ENTERPRISE PRODUCTS 5.25 01/31/2020.........cccccemerererereserssescccscscssscsssssin [ wovvenes [ oo | coverire 1 ..2FE ...1,987,100 | .....110.569 2,211,372 2,000,000 1,992,530 1,250 5.250 5.335 | e | i 44,042 | ............ 105,000 | 09/24/2009 | 01/31/2020.
29379V AP 8 [ ENTERPRISE PRODUCTS 5.20 09/01/2020.........cccccuueuummmmmmmmmmmmmmmmmmmmmmmsmsmmmsnnns [ eoveenes [ oo | coveveies 1]...2FE .....997,010 | .....110.839 1,108,386 1,000,000 998,108 280 5.200 5239 |MS...... | ccoccvvcvis 17,333 | o 52,000 | 05/11/2010| 09/01/2020.
29379V BE 2 [ ENTERPRISE PRODUCTS 3.75 02/15/2025............ccccccvccivcvcvcvcvsvsvsmsssmnmnnnns [ wovvenes [ oo | coveviies 1 ..2FE ...1,993,620 | ....100.218 2,004,363 2,000,000 1,993,681 61 3.750 3.788 | FA...... 16,042 10/02/2014 | 02/15/2025.
30251B AA 6 [FMRLLC 5.35 11/15/2021 2,995,440 | ....114.307 3,429,203 3,000,000 2,997,101 341 10/28/2009 | 11/15/2021.
30251B AD 0 [FMRLLC 4.9502/01/2033 .111.059 1,110,594 1,000,000 998,815 40 01/29/2013 | 02/01/2033.
302570 BC 9 | FPL GROUP CAPITAL 7.875 12/15/2015 ..2FE 3,737,000 | ....106.420 3,976,915 3,737,000 3,737,000 12/09/2008 | 12/15/2015.
30257G  AA 9 | FPL ENERGY NATL 5.608 03/10/24..........ccccvcvcvcvcvcvcvcmmmsmsmmmmmsmsssssssssssssssnnnns | sevssene | oo | ceveeeeee 1 ..3FE ...181,843 | .....100.632 184,210 183,053 183,053 3,570 03/21/2005 | 03/10/2024.
307000 AA 7 | FAMILY DOLLAR 5.00 02/01/2021........cccceveveveveveveseveveresevesesesesereserasesesevesinnnnns | evvvvens | oo [ v 1]....2FE ...994,940 | .....105.208 1,052,076 1,000,000 996,633 462 01/25/2011 | 02/01/2021.
313747 AT 4 | FEDERAL RLTY INVS TRST 2.75 06/01/2023..........coovvvvvvvvrennrcnccencncncncnencnencees | cevvveee | oo [ i 1]...1FE 987,490 96.320 963,200 1,000,000 989,308 1,107 2.750 2894 | D.ccoees | e 2292 | oo 27,500 | 05/06/2013 [ 06/01/2023.
313747 AU 1 | FEDRLTY INVS TR 3.95 01/15/2024.........cccoovevvvrvrvrvnnncrnnennncncnenesennnesesesesesesesens | cvvevees | oo [ i 1]...1FE ...990,180 | .....105.246 1,052,458 1,000,000 991,077 844 3.950 4089 | o | i 18,214 | oo 23,700 | 12/04/2013 [ 01/15/2024.
314275 AA 6 | FEDERATED RETAIL 5.90 12/01/2016.......ccocvvvevevencrcncrcncncncncncncncncnencnencsenenenens | evvevees | oo [ i 1]...2FE ...1,279,897 | .....108.513 1,384,623 1,276,000 1,276,965 (463) 5.900 5.858 | JD.coees | e 6,274 | ..o 75,284 | 01/11/2007 | 12/01/2016.
31620M AM 8 | FIDELITY NATIONAL 3.875 06/05/2024..............cccecerevevevevevevevevevevevevevcvivissrarin | sevesene | oo | cvveeeeec 1 ..2FE .....996,220 | .....101.109 1,011,002 1,000,000 996,403 183 3.875 3.921 | Do | oo 2,799 | o 19,590 | 05/27/2014 | 06/05/2024.
31620R  AF 2 [ FIDELITY NATL FINANCIAL 5.50 09/01/2022...........ccccceeueecevevecerevevevevevivavirarans [ oo [ o | o 1 ..2FE .....995,130 | .....108.606 1,086,055 1,000,000 996,048 404 5.500 5.564 | MS...... 18,333 55,000 | 08/21/2012| 09/01/2022.
316773  CF 5 | FIFTH THIRD BANK 5.45 01/15/17.......ccicicvccvcciiccccccsccccscsscescssssscsssssesssisesisisins | v ..2FE ....3,986,000 | .....107.343 4,293,708 4,000,000 3,989,444 12/14/2006 | 01/15/2017.
316817 AA 3 | 57TH STMTGE 7.125 6/01/2017 ...249,859 | .....107.876 303,684 281,513 276,001 4,070 08/03/2000 | 06/01/2017.
319477  AF 2 | FIRST-CITIZENS 5.125 06/01/2015, 1,994,660 | .....100.178 2,003,551 2,000,000 1,999,707 679 05/24/2005 | 06/01/2015.
320844 PD 9 | FIRST MERIT BANK 4.27 11/25/2026 1,000,000 | .....101.171 1,011,708 1,000,000 1,000,000 11/18/2014 | 11/25/2026.
33582V AC 2 [FIRST NIAGARA7.25 12/15/2021 1,000,000 | .....113.157 1,131,569 1,000,000 1,000,005 (1) JULDJSSSOOO [P 3222 | oo 72,500 | 12/08/2011 | 12/15/2021.
337158  AE 9 | FIRST TENN BANK BKNT 5.65 04/01/2016..........ccccccevevevevevevevcvevcvivcvcvcscsciiiiins | evveveee | oo [ v +.....997,350 | .....104.316 1,043,159 1,000,000 999,584 313 5685 | AO...... 14,125 56,500 | 03/23/2006 | 04/01/2016.
337915  AA 0 | FIRSTMERIT CORP 4.35 02/04/2023...........ccoovvvvvvrvvencnrvnnnnennncnnnnnsenenesssssesesnsess | vevevens ..2FE ......999,680 | .....104.544 1,045,441 1,000,000 999,731 27 4354 | FA | i 17,763 | oo 43,500 | 01/28/2013 [ 02/04/2023.
33829T AA 4 | FIVE CORNERS FND TRST 4.419 11/15/2023..........ccccceeeuvuvevmvecevscevcvacccacniaiaes | v | oo [ i 1 ..2FE ...2,989,710 | .....105.975 3,179,257 3,000,000 2,990,625 870 4462 |MN... | e 16,940 | oo 128,888 | 12/10/2013 | 11/15/2023.
343498  AA 9 | FLOWERS FOODS 4.375 04/01/2022..........cccocmmmmmmmmmmmemimennsmnmsnnmsssssssssssssssssenns | svveenes | oo [ covvvinnns 1 ..2FE ...1,995,200 | .....105.586 2,111,729 2,000,000 1,996,314 423 4405 |AO...... [ oo 21,875 | cooes 87,500 | 03/29/2012 | 04/01/2022.
347466  AE 4 | IRWIN LAND LLC 5.3 12/15/35.......oocvvvvvvrvrcncrcvnncncnnnnnnnnenenenesenesenesesesesesesesesesesess | cvvvvees | oo [ v 1]....2FE ...2,305,256 | .....104.862 2,566,435 2,447 441 2,325,764 7,302 5.900 | JD.cees | e 5,765 | ..oovvvveen 129,714 | 11/01/2010 | 12/15/2035.
354613 AG 6 | FRANKLIN RESOURCES INC 4.625 05/20/20............cccooeescvcsescscscmcscncsiicsiacniacs | o | oo | 1]...1FE[ ..............998,890 | ....110.939 1,109,388 1,000,000 999,340 106 4639 [MN..oo. | oo 5,267 | .o 46,250 | 05/17/2010 | 05/20/2020.
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35671D AZ 8 [ FREEPORT-MCMORAN C&G 3.875 03/15/2023.........cccovvvvvvvrrererenrncnenenensneneees | eovnrnes [ oo | coveriree 1] 2FE| 2,998,230 | ......93.959 2,818,777 3,000,000 2,998 524 150 3875 | ......3.882 |MS..... | ccocvvvcccnns 34229 | oo 116,250 | 02/28/2013 | 03/15/2023.
35952F AB 6 | FORT HUACHUCA 8.00 12/15/2026.........coocveuereresssesesssesssssssessssssssssssssesesasssesens | evvveees | oo [ v 1| AFE| 2,153,000 | .....122.750 2,455,000 2,000,000 2,111,664 (572) 8.000 £ 7 N0 JOPOOOR O T ] 160,000 | 10/19/2009 | 12/15/2026.
360271  AE 0 | FULTON FINANCIAL 5.35 04-01-15 NC......oooouummummmmmmmmmmmmmmmmmmmmsmmsmmssssssssssssesnnens | vevevens ..2FE] ..............2,000,000 | .....100.352 2,007,037 2,000,000 2,000,000 (1) 5.350 15350 | AO.coo. | v 26,750 | cccoovenene 107,000 | 03/18/2005 | 04/01/2015.
361438  AB 0 | GAMCO INVESTORS 5.875 06/01/2021.......cccocvvvvvevevrnevenenennnsnnnncnenensnennscsesensees | svvveees | oo [ wovevennns 1]...2FE] ..............2,000,000 | ....107.319 2,146,373 2,000,000 1,999,776 28 5.875 | ... 5877 | ID.cwcee | e 9,792 | ooverererens 117,500 | 05/25/2011| 06/01/2021.
361448 AN 3 | GATX CORP 4.75 06/15/2022.......cccvvvevcssiieverrnssssssssnnenssssesssssssesenssssssssssenns | wereveee | oo | cvveeenes 1] 2FE| .......r.r...1,981,000 | .....109.401 2,188,021 2,000,000 1,985,028 1,630 4.750 8T | ID | e 4222 | e 95,000 | 06/05/2012 | 06/15/2022.
361448 AQ 6 | GATX CORP 3.90 03/30/2023.........ccvvvvvvsesesssssessssssssssssssssssssesssesssesssesssesssesssenes | svvveees | oo [ v 1]...2FE ......988,940 | .....103.824 1,038,239 1,000,000 990,518 952 3.900 4036 | MSecoe | 9,858 | ..oovvvrvrennns 39,000 | 03/14/2013 | 03/30/2023.
36160B  AA 3 [ GDF SUEZ 2.875 10/10/2022.......cooooooveveveeeeeeneeeneeeneessesssseeseseseseseeseeseesseseeeeseeese | coveie [ (- 1 AFE ...1,975,980 | .....100.560 2,011,205 2,000,000 1,980,723 2,170 2.875 | .....3.015 | AO..cco. [ oo 12,938 | oo 57,500 | 10/02/2012| 10/10/2022.
36192E  AB 7 [ GTP CELLULAR 12-2 A 4.336 03/15/2019.......ccccuumevmvevimeviveienenenseensmssssssssssssnens | evssenes | oo | coveveres 1 AFE ...1,953,879 | .....104.083 2,033,661 1,953,879 1,953,886 (2) .4.336 4375 | MON... | oo 3,765 | oo 84,720 | 02/22/2012 | 03/15/2019.
36246M  AK 5 | GTP ACQUISITION 4.347 06/15/2016.......cvcrccsserivvererrccssssrsmeerenseesessssmsseneneees | cesesss [ oo | wvvveeen 1 AFE ...2,000,000 | ....101.852 2,037,030 2,000,000 1,999,999 0 A347 | ... 4387 [MON... | oo 3,864 | ..oooovrvnnnnn 86,940 | 06/29/2011 | 06/15/2016.
36298G  AA 7 | GSPA MONETIZATION TR 6.422 10/09/2029.........ccocveverevevererererererererereserenenens ...111.000 2,065,665 1,860,959 1,894,350 (2,755) 08/25/2010 | 10/09/2029.
364725 AT 8 | GANNETT CO INC 6.375 09/01/2015. ..102.500 3,075,000 3,000,000 2,995,727 6,090 09/28/2010 | 09/01/2015.
364760 AK 4 | GAP INC/THE 5.95 04/12/2021 113770 2,275,409 2,000,000 1,995,137 621 04/07/2011 | 04/12/2021.
368771  AA 9 | GEN AMER RAILCAR 6.69 09/20/16 ...102.116 378,082 370,248 370,248 09/25/1997 | 09/20/2016.
36877Q AA 4 | GEN AMER RAILCAR 7.76 08/20/18..........ccovovevvvrrennnnnencncnnnnnnnnnnnsnsssssssnssseseseees | seveeene | oo | ceveeeeee 1]...3FE .......357,045 | .....108.589 387,712 357,045 356,712 30,617 ..7.760 .7.894 | MON.. JUUON 7Y A ISV 27,707 | 09/22/1999 | 08/20/2018.
369550 AR 9 | GENERAL DYNAMICS 3.875 07/15/2021.......cocvcvevencnencrcncncncncncnencnenencncncsesenesens | eeveveee | oo [ v 1 AFE ...1,996,700 | .....107.769 2,155,380 2,000,000 1,997,707 302 3.875 3895 | e | i 35,736 | cooovererees 77,500 | 07/05/2011 | 07/15/2021.
36962G  4J 0 | GEN ELEC CAP CRP 5.50 01/08/20..........cccvvvvvvvrrrnnnrnnnnnnnncennnnnnenensneneseseseneneenes | ceveeeee | oo [ v AFE ...2,989,740 | ....114.592 3,437,767 3,000,000 2,994,153 985 5.500 5545 | oo | i VLWL — 165,000 | 01/05/2010 | 01/08/2020.
36962G  4Y 7 | GEN ELEC CAP CRP 4.625 01/07/2021........ccocommummvmmivimivenirinesinesesssssssesssssesesens | sevesens AFE .....996,200 | .....111.165 1,111,648 1,000,000 997,508 351 .4.625 AB73 | o | i 22,354 | oo 46,250 | 01/04/2011 | 01/07/2021.
36962G  6F 6 | GEN ELEC CAP CRP GMTN 3.15 09/07/2022.........ccccouuvmmmmmmmmmmmmmmmmmensninsnsnnnenns | ceveeees | oo [ onririninens AFE .....998,550 | .....101.541 1,015,412 1,000,000 998,847 131 3.150 3467 | MS..ooo. | oo 9,975 | .oovovivrrnnns 31,500 | 09/04/2012 | 09/07/2022.
375558 AU 7 | GILEAD SCIENCES 4.40 12/01/2021.......ccoovvvvvvvmrernrnrnnnnnennnsnennnnssnssssssssssssssseess | svveeees | oo [ wovevennns 1 AFE ...1,995,400 | ....110.282 2,205,637 2,000,000 1,996,580 414 .4.400 4429 1D | e YA 88,000 | 12/06/2011 | 12/01/2021.
38141E  C2 3 [ GOLDMAN SACHS GP 3.85 07/08/2024............ccoomommmieemeviimmiminimimmmessssnsnissnsnenes | eossenes | oo | coveveies 1 AFE ...2,996,040 | .....102.534 3,076,008 3,000,000 2,996,198 158 3.850 .3.866 | JJ........ 55,504 06/30/2014 | 07/08/2024.
38141G  EU 4 | GOLDMAN SACHS GP 5.625 01/15/2017.......cooovvvvvvrnnnnnnvcrnnnnrenncncnennnennneneeeeees | ceveeeee | oo [ v ...1,998,620 | ....107.254 2,145,086 2,000,000 1,999,659 154 5.625 LCRT IV [ 51,875 | ccvcvenens 112,500 | 01/03/2007 | 01/15/2017.
38141G  RD 8 | GOLDMAN SACHS GROUP 3.625 01/22/2023. ...996,840 | .....101.403 1,014,028 1,000,000 997,367 276 | oo | e [ 00000003625 | 10000030663 [ e | i 16,010 | oo 36,250 | 01/16/2013 | 01/22/2023.
391164 AF 7 | GREAT PLAINS ENERGY 5.292 06/15/2022 1,022,910 | ....114.653 1,146,529 1,000,000 1,017,547 (1,978) 2,352 52,920 | 03/19/2012 | 06/15/2022.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020. 3,179,219 | ....103.981 3,275,402 3,150,000 3,172,575 (5,646) 8,400 208,950 | 11/05/2013 | 12/15/2020.
402479 CA 5 | GULF POWER CO 4.75 04/15/2020............cccovmermrmrererenerernnsnssenssssssessssssssssssssnnes | ceveeees | o0 ......999,840 | .....110.066 1,100,661 1,000,000 999,908 15 .4.750 4752 |AOD...... | oo 10,028 | ..oovvvvve 47,500 | 04/06/2010 | 04/15/2020.
40414L AL 3 | HCPINC 3.875 08/15/2024.........ccoovvvurvvrirnririsisisiscsisiscsiscsessssssssisssisisasisisisisisinins | evveveee | oo [ v 1]....2FE ......996,300 | .....101.694 1,016,942 1,000,000 996,417 17 3.875 3920 |FA..... 14,747 08/07/2014 | 08/15/2024.
4041A2  AH 7 | HBOS PLC 6.75 05/21/2018..........cocmmrmrermrerirerireresesssessssssssssssssssssssssssssssssssssssssss | sevesess R[.. ..2FE ...1,008,670 | ....111.523 1,115,231 1,000,000 1,003,587 (916) 6.750 6630 | MN...oo. | oo 7,500 | oo 67,500 | 05/16/2008 | 05/21/2018.
404280 AK 5 | HSBC HOLDINGS 5.10 04/05/2021...........cccceeeeeevecevsvsvsssvevssesesssssesssesesasisesisisans | vovevens R[.. AFE .....997,830 | .....112.826 1,128,260 1,000,000 998,516 196 5.100 5128 |AO... | oo 12,183 | oo 51,000 | 03/29/2011 | 04/05/2021.
4042Q1  AE 7 | HSBC BANK USA NA 4.875 08/24/2020.............cccoomvmeviverererireneresesssenssesssssssesens | sevesens AFE ...1,998,900 | ....110.414 2,208,288 2,000,000 1,999,315 103 .4.875 4882 | FA.oo | i 34,39 | oo 97,500 | 08/17/2010 | 08/24/2020.
40434C  AD 7 | HSBC USAINC 3.50 06/23/2024.............coevevevevevevevevevcvevcvivisisssssmssssmmmsasannnnns | ceveeees | oo [ v AFE ...1,991,480 | .....102.812 2,056,248 2,000,000 1,991,855 375 3.500 3.551 | JD....... 1,556 35,000 | 06/16/2014 | 06/23/2024.
406216  AZ 4 | HALLIBURTON CO 3.25 11/15/2021........ccccommmmvmimmmimmmmmenininenmnensnsssnsssssssssssssnenss | wvvveees | oo [ covvininns 1 AFE ......996,700 | .....101.824 1,018,241 1,000,000 997,620 304 3.250 3.289 | MN.oooo [ e 4153 | oo 32,500 | 11/08/2011 | 11/15/2021.
406216 BD 2 | HALLIBURTON CO 3.50 08/01/2023.........cocemmsmmrreeeremsmssssssssesesessssssssssssseensns | sosevees | oo | ovvvvenes 1 AFE ...1,995,320 | .....102.052 2,041,035 2,000,000 1,995,878 404 3.500 3528 |FA..... 29,167 69,222 | 07/29/2013| 08/01/2023.
41011W  BJ 8 [ JOHN HANCOCK GLB 5.25 02/25/2015 ....100.621 2,691,610 2,675,000 2,675,998 (6,527) FA..... 12/17/2004 | 02/25/2015.
410867 AC 9 | HANOVER INSURANCE GRP 7.50 03/01/2020. .118.189 2,363,771 2,000,000 1,995,876 632 02/18/2010 | 03/01/2020.
413875 AL 9 | HARRIS CORP 6.375 06/15/19 .114.183 1,141,832 1,000,000 998,392 303 06/04/2009 | 06/15/2019.
421946 AH 7 | HEALTHCARE REALTY 3.75 04/15/2023 .....98.708 987,077 1,000,000 993,031 702 | oo | cevverenereneneeeeeseseseees [ 0003750 | .......3.849 [ AO...... 7917 03/19/2013 | 04/15/2023.
42217K  AS 5 | HEALTH CARE REIT 6.125 04/15/20..........cccccccccvvvcvccvcimrmmmmmmmmmmmmmmmmmsssssssssnnns | sesssens | oo | ceveeeeen 1 ..2FE 992,970 | ....115.113 1,151,126 1,000,000 995,774 857 | covvvvvevevrvrvnnnvrnenrensenns | e | 000000125 | 100006.220 [ AO.ccce. | oo 12,931 | 61,250 | 03/30/2010 | 04/15/2020.
42217K AT 3 | HEALTH CARE REIT 4.70 09/15/2017.......ccccccvivcvcvivevcrevcvevevevevevcvisivcvescsiiiiin | sevvvene | oo | v 1]....2FE ...1,994,200 | ....107.514 2,150,286 2,000,000 1,997,542 833 .4.700 4749 IMS.. | 27,678 | oo 94,000 | 09/07/2010 [ 09/15/2017.
42217K  BC 9 | HEALTH CARE REIT 4.50 01/15/2024.............ccccovevevevevevevcvevevevivevivivivivivcsisiiin | svvvvene | oo | e 1 ..2FE ...1,979,160 | .....106.060 2,121,192 2,000,000 1,981,557 1,900 ..4.500 4626 | JJ....... 41,500 69,500 | 10/02/2013 [ 01/15/2024.
422188 AC 2 | HEALTH CARE SVCS 4.70 01/15/2021......oovvvvvevcrercncrcrcrcrcscsesescscsesesescsesesesesess | svvesene | oo | e 1]...1FE ....996,980 | .....109.221 1,092,206 1,000,000 998,022 217 .4.700 AT738 | o | i 21672 | v 47,000 | 01/04/2011 | 01/15/2021.
422250  AB 0 | HEALTHCARE TRUST 3.70 04/15/2023...........ccccoceeevevevevevevevevevvccsvcvssssssssssssirs | wevesese | oo | ceveeeeee 1]....2FE ...991,860 | .......99.194 991,943 1,000,000 993,088 698 3.700 3798 |AO...... | vt 7811 | s 37,000 | 03/21/2013 [ 04/15/2023.
428236 BV 4 | HEWLETT-PACKARD CO 4.65 12/09/2021.........ccovvvvvmvvvmvvvrrnenrnnnvmrnsssvsnsesssnseens | svvevees | oo | wovevenens 1]...2FE ...997,070 | .....107.309 1,073,090 1,000,000 997,828 259 .4.650 4687 |D.coees | e 2,842 | 46,500 | 12/06/2011 | 12/09/2021.
431116 AB 8 | HIGHMARK INC 4.75 05/15/2021.......cocvvvvvvrnrercrcrcrcrescncscncsessscssssssssssssssssssssssssss | evveveee | oo | i 1]....2FE ...995,960 | .....103.523 1,035,226 1,000,000 997,226 364 .4.750 4801 [MN.coooo | e 6,069 | ............... 47,500 | 05/03/2011 | 05/15/2021.
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431282 AM 4 | HIGHWOODS REALTY LP 3.625 01/15/2023......cccce0eccccvrrresessssrmeeerennessssssnees | werereee | oo | ovvveenes 1] 2FE| cn..989,400 | .....100.076 1,000,763 1,000,000 991,259 916 3625 | ......3.752 | JJ....... 16,715 36,250 | 12/11/2012| 01/15/2023.
431571 AA 6 | HILLENBRAND INC 5.50 07/15/2020.....ccccecercrccrmrrcrssssssmerenneesesssssmesernsssessssnns | wereveee | oo | ovvvvenes 1] 2FE| 989,010 | .....109.052 1,090,523 1,000,000 993,186 1,022 5.500 15645 | Wi | v 25361 | coovrerrres 55,000 | 07/06/2010 | 07/15/2020.
434747 AA 1 [HOLCIMLTD 6.00 12/30/2019.......cccuuumumeumrmrmmmmmmmmmmmmmmmmmmmmmmsmmsmmsmsssmsssssssssssssssssens [ ovenens [ (- 1] 2FE| 986,740 | ....115.624 1,156,237 1,000,000 992,557 1,360 6.000 ...8.178 | JD....... PO T4 60,000 | 09/24/2009 | 12/30/2019.
437076 AP 7 |HOME DEPOT INC 5.40 03/01/2016..........ccvcvvrvvcssserimeerenneessssssmenerssssesssssnnens | wereveee | oo | ovvvvenes 1| AFE| 1,990,710 | .....105.383 2,107,660 2,000,000 1,998,608 1,127 ..5.400 5462 |MS..coo. | v 36,000 | .ccoocerene 108,000 | 11/30/2006 | 03/01/2016.
438516 AX 4 | HONEYWELL INTL 5.3 03/01/18....ccccommmmmmmmmmmmmmmmmmmmmmmmmmsssmsmssssssssssssssssssssssssssenens | evveeees | oo [ wovvvennns 1| AFE| 1,345,272 | 111119 1,438,994 1,295,000 1,315,898 (5,983) 5.300 4745 |MS...... 22,878 68,635 | 07/15/2009 | 03/01/2018.
438516 AZ 9 | HONEYWELL INTL 5 02/15/19....cccccveverevererevererererenenenenessnesesesssesssssesesesssssssssnsens | svvenens | oo [ covevnnnns 1| AFE| 2,073,080 | .....112.344 2,246,873 2,000,000 2,035,503 (7,672) 5.000 523 | FA e | s YA AL — 100,000 | 08/05/2009 | 02/15/2019.
44106M AR 3 | HOSPITALITY PROP TRUST 4.50 06/15/2023.......cccceecrevermrvecssssssnennensesssssin | wereveee | oo | cvvvvenns 1 ..2FE ......998,870 | ....101.515 1,015,153 1,000,000 999,027 93 ..4.500 8514 D | e 2,000 | eooeorrenennn 45,000 | 05/30/2013 | 06/15/2023.
44106M  AS 1 | HOSPITALITY PROP TRUST 4.65 03/15/2024...........ccoovvvvvenvennneenennccncnceceenceees | wevvvene | oo [ v 1]...2FE .....996,830 | .....102.446 1,024,465 1,000,000 997,038 208 .4.650 4890 |MS.oo | . 13,692 | oo 23,638 | 03/05/2014 | 03/15/2024.
44106M AT 9 | HOSPITALITY PROP 4.50 03/15/2025.......ccccc0eccvcremressssriosreneresssssisssesersssssss | wovereee | oo | v 1 ..2FE ......987,800 | .....100.287 1,002,873 1,000,000 988,079 279 .4.500 ..4.648 |MS...... 13,625 09/09/2014 | 03/15/2025.
44329H AG 9 |HP COMMLLC 5.02 03/15/2023 ....106.500 2,826,854 2,654,323 2,608,374 9,255 MS.oio | s 39,234 | e 133,247 | 11/13/2008 | 03/15/2023.
443510 AF 9 | HUBBELL INC 3.625 11/15/2022. .103.677 1,036,774 1,000,000 994,178 626 4,632 36,250 | 11/08/2010 | 11/15/2022.
448055 AF 0 | HUSKY ENERGY INC7 12/15/19 .117.502 1,175,016 1,000,000 998,770 200 .3,222 05/06/2009 | 12/15/2019.
44841B  AA 4 | HUTCH WHAMPOA 5.75 09/11/2019. ...114.009 3,420,275 3,000,000 2,990,640 1,689 2,708 09/08/2009 | 09/11/2019.
44841D  AB 8 | HUTCH WHAMPOA FIN 3.625 10/31/2024..........coooouvoeevueeiemiemmiiveiinisivisisinininins | ceveeees R[.. AFE ......998,840 | .....100.088 1,000,877 1,000,000 998,856 16 6,142 10/28/2014 | 10/31/2024.
448579  AE 2 | HYATT HOTELS 3.375 07/15/2023.........cccocvvveveviverererererenerenennnesssesesessssssssnsenenes | svveeees | oo [ wovvvennns 1 ..2FE .....994,980 | .......98.549 985,491 1,000,000 995,736 427 3.375 23433 | M | 15,563 | ..oovvvrer 39,844 | 05/07/2013 | 07/15/2023.
449505  AA 4 | IFM US COLONIAL PIPE 6.45 05/01/2021.........ccocommemmmmmmmememmmemmmmmemnmmmmnenenenenenns. | eeveeees | oo [ wovivinnns 1 ..2FE ...1,998,900 | ....107.912 2,158,241 2,000,000 1,999,277 90 .6.450 68457 |MN...oo. | oo 21,500 | oo 129,000 | 04/14/2011] 05/01/2021.
449786 AA 0 | ING BANKNV 5.125 05/01/2015........ooovvveverrnrnrnnenncecnnnnesenenesesesesesesesesessssssssssssss | oo R[.. ..2FE ...1,006,450 | ....101.316 1,013,156 1,000,000 1,000,263 (767) 5.125 5.044 | MN...ooo | oo TV 51,250 | 11/29/2004 | 05/01/2015.
449786 AP 7 | ING BANKNV 5.00 06/09/2021.........coooevereeeeerrscssssessssssssssssssssssssssssssssssssssssssssass | vevevens R[.. LAFE] 1,992,220 | ...113.201 2,264,027 2,000,000 1,994,559 699 5.000 5.050 | JDuceees | e 6,111 | oo 100,000 | 06/01/2011 | 06/09/2021.
449786  AY 8 | ING BANKNV 5.80 09/25/2023..........coovmmeumrevmssssssssesssssssssssssssssssssssssssssssssssssssss | cevevene R[.. ..2FE ...2,986,290 | .....111.005 3,330,142 3,000,000 2,987,623 1,059 5.800 5861 | MS.oo. | oo 46,400 | ............ 174,000 | 09/16/2013 | 09/25/2023.
45384B  AA 4 | INDEPENDENT BK 5.875 08/01/24..........ccooooieieieieieiiisiissiescsesesssssesesesesesesssssesins | ceveeies ..2FE ...2,000,000 | ....102.750 2,055,000 2,000,000 2,000,035 35 5.875 5875 | FA...... 51,896 07/17/2014 | 08/01/2024.
45665Q AF 0 | INFINITY PROPERTY 5.00 09/19/2022 ...5,000,000 | .....106.405 5,320,231 5,000,000 5,000,014 (1) 5.000 5.000 | MS..o. | oo (UK X2 250,000 | 09/12/2012 | 09/19/2022.
45687A  AJ 1 | INGERSOLL-RAND GLOBAL 4.25 06/15/2023 2,994,450 | .....105.485 3,164,550 3,000,000 2,995,141 468 .4.250 4273 | D | s 5,667 | ..oooverenen 127,500 | 06/17/2013 | 06/15/2023.
458140 AJ 9 | INTEL CORP 3.30 10/01/2021 1,995,240 | .....104.778 2,095,556 2,000,000 1,996,642 437 3.300 16,500 66,000 | 09/14/2011( 10/01/2021.
45866F AA 2 [ INTERCONTINENTAL 4.00 10/15/2023 ...992,250 | .....105.184 1,051,836 1,000,000 993,049 650 .4.000 | .......4.095 | AO..cco. | e 8444 | .............. 40,778 | 10/01/2013 | 10/15/2023.
459200 GJ 4 |IBMCORP 5.70 09/14/2017.......ccooviiisiiciicssisiisscssssssssssesssssesssssssesssssssssssnsssnnnns | ceveeees | o0 ....2,186,320 | ....111.488 2,229,753 2,000,000 2,069,511 (23,761) 5.700 4323 [MS. | s 33,883 | oo 114,000 | 08/05/2009 | 09/14/2017.
459200 GM 7 |IBMCORP 7 10/15/18.....cvvvvvvvvnernrcnercnnncncncncnenccnnennnssesesssscessesssssssesesssssssssssiss | svvvvees | oo [ v 1 AFE ...2,961,100 | .....120.738 3,018,439 2,500,000 2,715,381 (50,345) .7.625 5,095 |AO...... | eovevvrerennn 40,243 | ............ 190,625 | 07/15/2009 | 10/15/2018.
46132F  AA 8 [INVESCO FIN PLC 3.125 11/30/2022.........ccccoummmmmmmmmmmmmmmmmmmmsssmsssmsssmssssssssssssnnnns | venens 3 [p— 1 AFE ...1,998,420 | ......99.018 1,980,356 2,000,000 1,998,744 138 3.125 3434 | MNooo [ 5,382 | e 62,500 | 11/05/2012 | 11/30/2022.
46625H  JJ 0 | JPMORGAN CHASE 3.375 05/01/2023.........cococverercrcrcrcrcrcrcscscscnescscsescseseseseseses | ceveeeee | oo [ v AFE +..994,620 | .....98.718 987,182 1,000,000 995,395 470 3.375 23439 | MN. | e 5,625 | ..oovovevnrnnns 33,750 | 04/24/2013 | 05/01/2023.
46625H  JY 7 | JPMORGAN CHASE 3.875 09/10/2024............coccoevveeicvecciescvcscsincicscseseseissesisenis | cevveene | oo | e 1 AFE ....1,989,500 | .....100.085 2,001,702 2,000,000 1,989,767 267 3.875 3.939 | MS..... 23,896 09/03/2014 | 09/10/2024.
472319  AB 8 | JEFFERIES GROUP 5.50 03/15/2016..........cccocvemmmererenenenenennnsnsnssssssssssssssssssssnns | wvvvvees | oo [ wovvvvnnns 1 ..2FE ......993,740 | ....103.363 1,033,628 1,000,000 999,173 647 5.500 5572 [MS..... 16,194 55,000 | 03/03/2004 | 03/15/2016.
472319 AL 6 | JEFFERIES GROUP 5.125 01/20/2023..........cccccccevevcvivcvivivivivimmnmmmnmsmsmnnnnnnns | evvevees | oo [ v 1 ..2FE ...1,994,420 | ....100.332 2,006,639 2,000,000 1,995,304 460 5.125 5161 | e | i 45,840 | ............ 102,500 | 01/15/2013 | 01/20/2023.
478111 AB 3 | JOHNS HOPKINS HEALTH 2.767 05/15/2023.........cccovvevevereverenenenenenmnenesssnsnnens | wvverees | oo [ covevnnnns 1 AFE ...1,000,000 | .......98.404 984,043 1,000,000 1,000,003 0) 2.767 05/01/2013 | 05/15/2023.
478160 BJ 2 | JOHNSON&JOHNSON 4.375 12/05/2033 1,988,660 | ....111.679 2,233,573 2,000,000 1,989,050 364 .4.375 12/02/2013 | 12/05/2033.
478366 AU 1 | JOHNSON CONTROLS 5.00 03/30/20. ..109.745 3,292,354 3,000,000 2,987,520 2,027 5.000 03/30/2010 | 03/30/2020.
478373  AC 7 | JOHNSON CONTROLS 3.625 07/02/2024... ..100.890 1,008,900 1,000,000 999,522 42 3.625 06/10/2014 | 07/02/2024.
481165 AJ 7 | JOY GLOBAL INC 5.125 10/15/2021 .. 111.097 2,221,947 2,000,000 2,002,854 (354) 5.125 5.099 [AO...... | v 21,639 | oo 102,500 | 10/06/2011 | 10/15/2021.
482480 AE 0 | KLA-TENCOR CORP 4.65 11/01/2024............cccccovvvvevuicvcvivciivivaviiiciiinivesiscsiianss | e | oo [ v 1 ..2FE ......997,480 | .....103.392 1,033,917 1,000,000 997,509 29 ..4.650 4682 | MN...... 7,104 10/30/2014 | 11/01/2024.
48248N  AA 8 | KKR GROUP FINANCE 6.375 09/29/2020...........cccocvvvvvvvrrvvrvnrnnnncnnnnnnnneneneneneees | wesisene | oo | ceveeecee 1]...1FE ......995,840 | .....116.386 1,163,861 1,000,000 997,297 378 6.375 6432 IMS...... | v 16,292 | oo 63,750 | 09/22/2010 | 09/29/2020.
48305Q  AA 1 | KAISER FOUNDATION HOSP 3.50 04/01/2022..........c.cocvvvvvvvmvvvvvnvnsnsnnnsnininnnes | sesisine | oo | covveeeec 1]...1FE| ..............1,983,880 | ....102.743 2,054,854 2,000,000 1,987,718 1,459 3.500 3.597 | AO.... [ v 17,500 | oo 70,000 | 04/03/2012 | 04/01/2022.
485260 BL 6 | KANSAS GAS & ELEC 6.70 06/15/2019.......cocvcvcvcvcvcvcrcicrcscscscscscscscscsescsesesesess | cevvveee | oo [ v 1]...1FE ......998,190 | .....118.663 1,186,635 1,000,000 999,053 177 6.700 6725 | IDuceees | e 2978 | e 67,000 | 06/08/2009 | 06/15/2019.
493068  AA 4 | KEY BANKNA 7.413 05/06/2015..........ooovvvvvvvrerercnencnencncnenenencnenenseesenssssesesesesseess | coviiine | oo | ceveeeecc 1]...2FE| .............2,011,000 | .....101.896 2,037,926 2,000,000 2,001,991 (91) L1413 L7401 JAO.. | v 32423 | oo 148,260 | 05/01/2008 | 05/06/2015.
49327X  AB 6 | KEY BANKNAMTN 5.45 03/03/2016........cccocrvvvrvrvrvrernvnrmvmsnrnsnsnsnsssssnsssssssssssssess | eeveeees | oo [ covvevivers ..2FE] ..............2,966,920 | .....104.954 3,148,617 3,000,000 2,995,029 3,969 ..5.450 5598 | MS..... | oo 48,142 | ........... 163,500 | 11/29/2006 | 03/03/2016.
49338L  AA 1 | KEYSIGHT TECHNOLOFIES 4.55 10/30/2024.............ccooommvmmevvrvnervvnsnsenssssssenens | evveveee | oo | v 1]...2FE[ .............2,.998,980 | ......99.804 2,994,134 3,000,000 2,999,023 43 ..4.550 4554 | AO...... 28,817 10/06/2014 | 10/30/2024.
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494368 BE 2 | KIMBERLY-CLARK 3.625 08/01/20..........cccuuuuurmmmmmrmrmmmmmmmmmmsmmmmmmmsmmsmmmsmsssssmmssnnnns | veverene IO [ 1] AFE| 997,000 | .....106.433 1,064,330 1,000,000 998,194 287 3625 | ......3.661 | FA..... 15,104 36,250 | 07/26/2010 | 08/01/2020.
49446X  AA 4 | KIMCO REALTY 4.30 02/01/2018 MTN.....ooovvvvrvvvrnrrrnnnnnnnnnsnnnennesesssesssesesessseseeees | ceveeees IO [ 1] 2FE| 1,993,040 | ....106.615 2,132,294 2,000,000 1,996,803 949 cereeeenei.300 | 4356 | FAcoe | o 35,833 | coovverrrns 86,000 | 08/25/2010 | 02/01/2018.
494550 BE 5 | KINDER MORGAN 5.30 09/15/2020.........ccesueesesesesesesesssesessssssssssesssssesasasesesirans | vevevene IO [ 1] 2FE| 999,610 | .....107.662 1,076,621 1,000,000 999,710 42 5.300 | ......5.306 |MS...... | ccccoovcccccc 15,606 | ..ooovvvee 53,000 | 05/12/2010 | 09/15/2020.
494550  BJ 4 | KINDER MORGAN 4.15 03/01/2022........ceeresesesesesssssssssssssssssssssssssssssssssssssssss | veverene I [ 1] 2FE| 999,140 | ....100.773 1,007,730 1,000,000 999,389 72 covreeennb 150 | 4160 |MSec | e, 13,833 | oo 41,500 | 08/03/2011 | 03/01/2022.
494550 BM 7 | KINDER MORGAN ENERGY 3.45 02/15/2023......cccoeseeervevrmrseesssssmssrnneesssssis | cerevees IO [ 1] 2FE| 995,980 | ......95.726 957,259 1,000,000 996,770 339 cirrereens3450 | 3496 | FAooo [ v 13,033 | oo 34,500 | 08/08/2012 | 02/15/2023.
500472 AF 2 | PHILIPS ELECTRONICS 3.75 03/15/2022..........ccccovemvmevemvnvmvmensnsesnsnsesmsnsssnsssnnes | vovevene 2 [— 1] AFE| 995,450 | .....104.198 1,041,984 1,000,000 996,564 407 3.750 | ......3.805 |MS...... | ccocvcvcccce. 11,042 | oo 37,500 | 03/05/2012 | 03/15/2022.
500630 BX 5 | KOREADEV BANK 3.00 09/14/2022..........cccoommmmmmmmmmmmsssssssmssmssssssssssssssssssssssssnns | vevevene R[ .o | e IFE] ........2,963,430 | .....100.381 3,011,442 3,000,000 2,970,855 3,296 3.000 | ......3.143 |MS..... | oo 26,750 | oo 90,000 | 09/05/2012 | 09/14/2022.
50065W  AF 3 [ KOREA NATL OIL 4.00 01/23/2024..........cccooommmmmmmmmimmmmmmmimmimmsnssssssssesssssssssssessnnns | cvevees R[ s | e TFE ] ciiiiiiiiii11..994,460 | .....106.452 1,064,516 1,000,000 994,891 431 crereeennh000 | 14068 | e [ e 17,556 | oo 20,000 | 01/15/2014 | 01/23/2024.
50076Q AU 0 | KRAFT FOODS GROUP 5.375 02/10/2020...........c.ccovvvvvvvremnennnnnnnnesenesssneneneneees | ceveeees | | e 2FE ] 1,262,274 | ..113.442 1,187,738 1,047,000 1,196,599 (27,225) 5.375 | .2.387 | FA.cooee [ o 22,082 | cooonns 56,276 | 07/18/2012| 02/10/2020.
502413 AY 3 |L-3COMMS CORP 5.20 10/15/2019. ....109.694 2,193,882 2,000,000 1,996,149 691 09/29/2009 | 10/15/2019.
502413 BA 4 | L-3COMMS CORP 4.95 02/15/2021 .108.517 1,085,165 1,000,000 996,192 519 02/02/2011 | 02/15/2021.
50540R AF 9 [LABORATORY CP 5.625 12/15/2015 ..104.026 1,040,265 1,000,000 999,652 345 12/09/2005 | 12/15/2015.
515074 AA 0 | LANDMARK LEASING 6.20 10/01/2022 ...102.627 1,585,076 1,544,503 1,530,879 2,631 09/22/2010 | 10/01/2022.
526107  AC 1 | LENNOXINTL INC 4.90 05/15/17...cccouuuuveriviviviminivivinenisisssssssssessssssssssssssssssssesenes | sovevene oY [ 1] 2FE| 999,220 | ....106.418 1,064,179 1,000,000 999,712 112 05/03/2010 | 05/15/2017.
527288 BE 3 | LEUCADIA NATL 5.50 10/18/2023.........ccocvvvmvmmmmernnnnsnsnnnsssssnssssssssssssssssssssssssseess | vevevens oY [ 1] 2FE| 2,959,230 | .....102.270 3,068,111 3,000,000 2,963,020 3,164 5.500 | ......5.680 | AO..... [ oo 33458 | ...ccccc.c.. 165,000 | 10/15/2013 | 10/18/2023.
529772 AF 2 | LEXMARK INTL INC 5.125 03/15/2020..........cccceeeererereresereresesesesesesesesesesesesesesens | vovevene IO [ 1] 2FE| 999,980 | .....106.786 1,067,864 1,000,000 1,000,000 0) w5125 | 5125 |MS | e 15,090 | oo 51,250 | 02/27/2013 | 03/15/2020.
53117C  AM 4 [LIBERTY PROP LP 4.75 10/01/2020..........ccccoummmevemememerevemerevsesssssssssssssssesssssessens | venens oY [ 1] 2FE| 997,630 | .....108.362 1,083,624 1,000,000 998,508 221 correeenbT50 | 4780 | AOuc | e 11,875 | oo 47,500 | 09/22/2010 | 10/01/2020.
53117C AN 2 [LIBERTY PROP LP 4.125 06/15/2022..........cccccummmmmmmmmmmmmmmmmmmmmmmnsmnsesssssssssssssenens [ venens oY [ 1] 2FE| 998,050 | ....103.572 1,035,717 1,000,000 998,478 171 41,250 | 06/06/2012 | 06/15/2022.
53217V AC 3 [LIFE TECH CORP 6.00 03/01/2020.........c.cocrererererermrermresesessssscssssssssssssssssssssssssss | v oY [ 1] 2FE| 997,960 | .....114.197 1,141,969 1,000,000 998,818 190 60,000 | 02/11/2010 | 03/01/2020.
539830 AY 5 | LOCKHEED MARTIN 3.35 09/15/2021..........ccoeccvevereveveveveveveverevevevevevevevereseveri | oo oY [ 1] AFE| ..........2,005,290 | .....104.053 2,081,058 2,000,000 2,004,019 (530) 67,000 | 03/28/2012 | 09/15/2021.
548661 CN 5 | LOWES COMPANIES 6.10 09/15/2017........cccouumvumevemimivimimimimesinisessssssssssssnnsssnns | wevevens oY [ 1] AFE| 999,180 | ....112.298 1,122,984 1,000,000 999,731 89 61,000 | 09/06/2007 [ 09/15/2017.
548661 CZ 8 | LOWES COMPANIES 3.875 09/15/2023 1,988,020 | .....106.617 2,132,345 2,000,000 1,989,338 1,012 .78,361 | 09/04/2013 | 09/15/2023.
549188 HF 0 | LUBBOCK TX 4.892 02/15/2021 1,000,000 | .....108.516 1,085,160 1,000,000 1,000,317 (68) /48,920 | 01/21/2010] 02/15/2021.
55259P AD 8 [ M&I MARS &ISL 5.0001/17/2017 N ...996,460 | .....106.324 1,063,239 1,000,000 999,270 331 50,000 | 11/19/2004 | 01/17/2017.
552848  AA 1 | MGIC INVT CORP 5.375 11/01/2015.......ccovvvrvvvvnrrrnnnrnnnnnnnncnsenicnnnnscseesssesecesesees | veveiens oY [ 1]...4FE| ............2,905,800 | ....102.500 3,075,000 3,000,000 2,442,973 517,389 161,250 | 01/29/2007 | 11/01/2015.
55448Q AQ 9 | MACK-CALIREALTY LP 4.50 04/18/2022...........cccovvvvvvvvmvninrnrnsnsnsssnsssssssssssnsnnns | sevesens [N [ 1] 2FE| 998,010 | ....101.084 1,010,844 1,000,000 998,457 175 45,000 | 04/10/2012 | 04/18/2022.
55608) AC 2 | MACQUARIE GROUP 6.00 01/14/20..........ccooousemusescsmsisisiscscsssesisisssissssssisesisesiss | ceveiens R[ i | e TFE] 22,997,330 | .....112.197 3,365,908 3,000,000 2,998,459 255 | oo | e [ e00000e0n0.000 1000008012 [ e | i 83,500 | .cocccveene 180,000 | 01/07/2010 | 01/14/2020.
559080 AB 2 | MAGELLAN MIDSTRM 5.65 10/15/2016..........ccccvvrmrvvmrvrvrmrenmnnnnnennsnsssnsssnsssnssens | wevevens [N [— 1] 2FE| 998,790 | .....107.565 1,075,650 1,000,000 999,765 122 11,928 56,500 | 10/07/2004 | 10/15/2016.
564759 QB 7 | MANUF & TRADERS BKNT 5.629 12/01/2021........coooovuvcvevercrcscrcscscscscscicsnsesises | v Y [ 1]...1FE[ .............2,000,000 | ....103.916 2,078,327 2,000,000 2,000,000 | ..o [ v | oo | e [ 5629 | 1005629 [ D | i 9,382 | .oovoverenen 112,580 | 11/28/2006 | 12/01/2021.
56501R  AB 2 [ MANULIFE FIN COR 4.90 09/17/2020...........cccccecevevereverevevevevevevesssessssssssssssssii [ s B [ 1]...IFE| ..............1,996,880 | ....110.184 2,203,678 2,000,000 1,998,036 291 28,311 98,000 | 09/14/2010 [ 09/17/2020.
56585A AD 4 [ MARATHON PETRO 5.125 03/01/2021.........cccceeeesvsvscececesesssssssssesesisesesisisesesin [ v Y [— 1] 2FE| 999,470 | ..110.177 1,101,775 1,000,000 999,686 A2 | oo | v | 000008125 | 1000531 [ MSLL ] 17,083 | oo 51,250 | 01/27/2011 | 03/01/2021.
56585A AG 7 [ MARATHON PETROLEUM 3.625 09/15/2024..............ccccoerevevevevevevivevevivevivivivs [ v [ [— 1] 2FE| 996,410 | ......97.526 975,262 1,000,000 996,512 102 11,681 09/02/2014 | 09/15/2024.
570535 AH 7 | MARKEL CORP7 09/30/19 2,995,260 | .....118.800 3,564,013 3,000,000 2,997,389 A48 | s [ e | e 1128 | il 74T I MSei | s 54,031 | oo 213,750 | 09/17/2009 | 09/30/2019.
571748  AX 0 | MARSH & MCLENNAN 3.50 03/10/2025 ..100.646 2,012,928 2,000,000 1,992,528 188 21,583 09/03/2014 | 03/10/2025.
573284  AK 2 | MARTIN MAR MTLS 6.6 04/15/18 .113.403 1,134,032 1,000,000 999,707 77 13,933 66,000 | 04/16/2008 [ 04/15/2018.
577081 AT 9 | MATTEL INC 4.35 10/01/2020. ....107.584 2,151,671 2,000,000 1,997,185 A22 | i [ i | ceerererni.350 | 18378 | AOuciss | v 21,750 | e 87,000 | 09/23/2010 | 10/01/2020.
58013M EB 6 | MCDONALD'S CORP 5.80 10/15/2017........cccuurmrmrurmmmrmrmrmmmmmsmmmsmmmsmsmsmsmsssssnsnnes | seveiene [ [— 1] AFE| 1,995,960 | .....111.771 2,235,426 2,000,000 1,998,627 A4 | s [ i | 005,800 | 100005827 | AOuciis | v 24489 | ........... 116,000 | 10/15/2007 | 10/15/2017.
58013M EJ 9 | MCDONALD'S CORP 3.50 07/15/2020 MTN..........cccceceeereremvcvsvcvsvsvsvsvivcvsvcvivire | sevevene [ [— 1] AFE| 996,020 | .....105.902 1,059,019 1,000,000 997,607 385 16,139 35,000 | 07/28/2010 | 07/15/2020.
582839 AE 6 | MEAD JOHNSON 4.90 11/01/2019......cccvvvvvvvvvvrrnnrcnnnencnnenennnnsnnsessssssessssssseessesees | vevevees Y [— 1] 2FE| 996,490 | .....110.045 1,100,447 1,000,000 998,085 343 | oo | v [ e 8.900 | 4945 [ MNL | 8,167 | ooovvrrnnnnn 49,000 | 10/29/2009 | 11/01/2019.
58405U AG 7 [MEDCO HEALTH SOL 4.125 09/15/2020...........cccccccvevevevevevevevsssvssisssssssssssssisis [ covens [ [— 1] 2FE| n....997,800 | .....106.195 1,061,954 1,000,000 998,641 207 | oo | e | o125 | 04152 [ MSL ] 12,146 | oo 41,250 | 09/07/2010 | 09/15/2020.
585055 BM 7 | MEDTRONIC INC 3.50 03/15/2025.........ccovvvvvvvvveenrvrcrnnenenennrescscscsesesesesesesesesesess | veveveee [ [— 1]...FE| .................990,420 | ....102.297 1,022,970 1,000,000 990,457 37 2,042 12/01/2014 | 03/15/2025.
585515 AE 9 | MELLON FUNDING 5.50 11/15/2018..........ccooooiiiiiiciiccsicicccicccssscicscscsisisisisiiiiis | v Y [— 1]....1FE[ ............... 998,450 | ....112.181 1,121,812 1,000,000 999,413 132 | e | i 0000005500 [ 5517 [ MNL | 7,028 | e 55,000 | 01/11/2007 | 11/15/2018.
585907 AN 8 | MELLON BANK NA 5.45 04/01/2016...........cccvevmrmrmrmrmrmsmsmrmsssmsssssmsssssssssssssssnsnens | voveveee | Ll IFE ] .2999,690 | ....105.909 1,059,093 1,000,000 999,953 36 | oo Lo | 00005450 | ....5454 | AO...... | oo 13,625 | oo 54,500 | 03/20/2006 | 04/01/2016.
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58601V AA 0 [ MEMORIAL HEALTH 3.496 05/01/2022..........ccrmrmrmrmmmrmmmmmmmmmmmmmmmmsmmmmmmssssssssnns [ renens IO [ 1. AFE] ............. 1,000,000 | .....104.078 1,040,776 1,000,000 1,000,004 (0) ceereeeeni3496 | 3496 | MN.coooo [ e GX:72 0 34,960 | 04/13/2012| 05/01/2022.
58933Y AF 2 [MERCK & COINC 2.80 05/18/2023.......ccoccceueerieerrrrensesssssmsnesnnsscssssssssssesssssss | corneee IO [ 1] AFE| 999,130 | ......99.379 993,787 1,000,000 999,254 78 2.800 | ..c.2.810 | MN.cooce [ i 3344 | .. 28,000 | 05/15/2013 | 05/18/2023.
59217G  AX 7 | MET LIFE GLOB FUNDING 3.00 01/10/2023.............ccccrmrrrcssserneereneessssssneennns | coveane ] | el IFE ] 2,677,732 | ......99.831 2,750,351 2,755,000 2,601,744 16,044 3.000 | ......3.811 | JJ....... 39,259 82,650 | 06/24/2013| 01/10/2023.
594918 AW 4 | MICROSOFT CORP 3.625 12/15/2023........ccccuummmmmmmmmmmmmmmmmsmsmsmsmsmsmsmsmssssssssssnnnes | vevevene IO [ 1] . AFE| 1,990,160 | .....106.780 2,135,599 2,000,000 1,991,062 843 3.625 | ......3.684 | JD.... | coovrrririeien 3222 | s 74,313 | 12/03/2013 | 12/15/2023.
59523U AL 1 [ MID-AMERICA APT LP 3.75 06/15/2024..........oovvevesereeeresesesssesssssssesssssssssssssssen | v IO [ 1] 2FE| 1,977,460 | .....100.681 2,013,614 2,000,000 1,978,491 1,031 3.750 3.887 | UD.coocee | e KK 37,917 | 06/10/2014 | 06/15/2024.
59565A AB 6 [ MIDCONTINENT EXP 6.70 09/15/2019.......ccocveveverevereveverereverereresesenesenesesesesenens | ovenens IO [ 1] 2FE| 1,997,280 | .....110.944 2,218,877 2,000,000 1,998,494 264 6.700 | .......8719 [ MS..coo. | o 39,456 | ...ccccce. 134,000 | 09/09/2009 | 09/15/2019.
59748T  AA 7 | MIDLAND COGEN 6.00 03/15/2025..........covvvvvvrrvrnnnrerennnenenesenenesseesessessessessesssses | sevevens IO [ 1] 2FE| 903,072 | .....106.857 964,993 903,072 903,109 (5) 6.000 | ......5.999 | MS...... | oo 15,954 | .oooovvvn 54,184 | 08/17/2011| 03/15/2025.
59748T AB 5 | MIDLAND COGEN VENTURE 5.25 03/15/2025............cccocesemererererereverercrenesanins | vovevene oY [ 1] 2FE| 987,091 | ....101.808 1,004,935 987,091 987,065 (10) 5.250 5.251 |MS... | v 15,259 | oo 49,087 | 10/01/2013 | 03/15/2025.
60688Q AD 7 | MIZUHO CORP BANK 2.95 10/17/2022........coosereseresessssssssesesssssssssssssssssssssssssss | seieiene R[ s | e TFE] 21,994,160 | ......98.397 1,967,935 2,000,000 1,995,304 528 2.950 | .......2.984 | AO...... | ccocvoveccc. 12128 | o 59,000 | 10/10/2012| 10/17/2022.
60688U AB 2 | MIZUHO FIN GROUP 4.60 03/27/2024 ..104.752 3,142,559 3,000,000 2,993,072 452 03/20/2014 | 03/27/2024.
610202 BL 6 | MONONGAHELA PWR 144A 5.70 03/15/2017. ..108.487 1,084,867 1,000,000 999,039 398 09/13/2006 | 03/15/2017.
615369 AB 1 |MOODY'S CORP 4.5009/01/2022 .107.536 1,075,359 1,000,000 993,730 668 08/15/2012 | 09/01/2022.
61746B DB 9 [ MORGAN STANLEY MTN 5.75 10/18/2016. ...107.316 2,146,328 2,000,000 2,012,203 (6,307) .389 | AO...... s 12/08/2006 | 10/18/2016.
61746B  DQ 6 [ MORGAN STANLEY F 3.875 04/29/2024...........cccommmmmmmmmmmmmimmmmimessneninisssesesenens | ceiens oY [ 1] AFE| 1,982,480 | .....102.604 2,052,072 2,000,000 1,983,461 981 1000ee3.982 | AO.ccoe | v 04/23/2014 | 04/29/2024.
61980A AC 7 [MOTIVAENTERPR 5.75 01/15/20......c.cocvcmerererenerercrencsesesesesssessssssssssssssssssssssssss | v oY [ 1] 2FE| 998,040 | ....111.335 1,113,345 1,000,000 998,880 187 5.750 | et 5.776 | I | i 26,514 01/06/2010 | 01/15/2020.
620076 BC 2 | MOTOROLA INC 3.50 03/01/2023...........cccoemereveverererevesesesererereseresesesesesissvnnns | vevevens IO [ 1] 2FE| 988,270 | .......98.090 980,900 1,000,000 990,126 1,021 3.500 | ......3.641 | MS...... 11,667 35,000 | 02/25/2013 | 03/01/2023.
620076 BF 5 | MOTOROLA SOLUTIONS 4.00 09/01/2024............cooocseueuemesimmsemiscsescscscsiscsinnies | e oY [ 1] 2FE| 980,540 | .....100.442 1,004,423 1,000,000 981,128 588 ciereren8.000 | .......4.240 | MS...... 14,667 08/12/2014 | 09/01/2024.
62856R  AB 1 | MYRIAD INT HOLDINGS BV 6.00 07/18/2020.........cccccoummmmmmmmmmmmmmmmmiminevenenenenens | cevesene R[ .o | e BFE] ..eveeenins1,250,000 | .....110.300 1,378,749 1,250,000 1,250,000 6.000 | .......6.000 [Jdecoooees | o 33,958 | oo 75,000 | 07/11/2013 | 07/18/2020.
629568 AX 4 | NABORS INDS INC 4.625 09/15/2021........cccoovmmevereverererererererenssesessssssssssssssssnens | vovevens oY [ 1] 2FE| 996,540 | ......93.954 939,542 1,000,000 997,547 305 coereeenn4.625 | 4668 |MS..o | e (ETIE E—" 46,250 | 08/16/2011 | 09/15/2021.
629568 BB 1 | NABORS INDS INC 5.10 09/15/2023..........ccoovvvvvvvvrnnennnnnnnnncnnnnsenensssssesssssesesesess | wovevens oY [ 1] 2FE| 1,992,700 | ......95.109 1,902,175 2,000,000 1,993,464 586 ciereeen5.100 | 5147 IMSc | e 30,033 | cccocvenene 102,850 | 09/04/2013 | 09/15/2023.
63254A  AE 8 [NATLAUSTRBKLT 3.00 01/20/2023.........cccovvmvmvmrmvmrmrnrmnnsmsesnsssssssssssssssssssssnees | cnens R[ i | e TFE] 122,994,360 | ......99.689 2,990,659 3,000,000 2,995,325 506 3.000 3.022 | JJ....... 40,250 90,000 | 01/14/2013 [ 01/20/2023.
6325C0 BY 6 | NATL AUSTRALIA BK 4.375 12/10/2020 ...109.034 1,090,341 1,000,000 976,089 3,398 43,750 | 03/29/2011 | 12/10/2020.
636180 BK 6 | NATL FUEL GAS 4.90 12/01/2021 ..108.109 1,081,093 1,000,000 999,014 17 49,000 | 11/28/2011] 12/01/2021.
636180 BL 4 | NATL FUEL GAS 3.75 03/01/2023 ....100.249 2,004,973 2,000,000 1,995,540 458 .75,000 | 02/12/2013 | 03/01/2023.
637138 AC 2 | NATL PENN BANC 4.25 09/30/2024............ccccceccvcvcvivsvsvcvsvsvsvsssvssmmmssssnmnnenins | wovevens | i | e 2FE] .......ii2,000,000 | .....101.650 2,032,998 2,000,000 2,000,019 19 09/09/2014 | 09/30/2024.
637417  AD 8 | NATL RETAIL PPTY 5.50 07/15/2021.........cccommmmevmvermvmnenerensvesensnssssssssssssssssssenens | wovevens [N [ 1. 2FE| .. 2957,310 | ....113.612 3,408,349 3,000,000 2,969,570 3,747 76,083 | oo 165,000 | 06/28/2011| 07/15/2021.
637432 MQ 5 | NATL RURAL UTIL COOP 3.05 02/15/2022..........c.cccecevereveveveviscvevisssvssiisisvisiie | vovevene [N [ 1] AFE| ... 1,993,120 | .....100.867 2,017,333 2,000,000 1,994,918 629 23,044 | e 61,000 | 01/26/2012 | 02/15/2022.
638612 AG 6 | NATIONWIDE FIN 5.625 02/13/2015..........cooooseveiescscsciesiscscscscsissssssssssssisesisisass | v [N [— 1]...2FE] ..............3,339,348 [ .....100.505 3,366,923 3,350,000 3,349,810 1,598 72,234 | oo 188,438 | 05/23/2007 | 02/13/2015.
638612 AH 4 | NATIONWIDE FIN 5.10 10/01/2015........ccccvevevevevevevevevevevererereverererevesevereriinns | oo Y [ 1] 2FE| 2,726,584 | ....103.124 2,887,483 2,800,000 2,792,300 9,815 35700 | .ccooceveen. 124,011 | 12/27/2006 | 10/01/2015.
63946B  AD 2 [ NBC UNIVERSAL 5.15 04/30/2020...........cocvovvvvvvvermrmnnnennnsnsnsssnssssssssssssssssssssseees | coins Y [ 1] AFE| 998,450 | ....113.516 1,135,156 1,000,000 999,182 130 8,726 | ..o 51,500 | 04/27/2010 | 04/30/2020.
63946B  AE 0 [ NBC UNIVERSAL 4.375 04/01/2021.........ccccommmmmmmmmmmmmmimmmmmmmmsmsmsmsmsmsmssssssssssssnnens [ venens Y [— 1] . AFE| ... 1,999,500 | ....110.010 2,200,198 2,000,000 1,999,670 45 21,875 | coovas 87,500 | 09/27/2010 [ 04/01/2021.
650119 AA 8 | NEW YORKUNIV 5.236 07/01/32 ...4,010,690 | ....115.752 4,630,068 4,000,000 4,009,850 (969) 104,720 09/28/2010 | 07/01/2032.
651229 AM 8 | NEWELL RUBBERMAID 4.00 06/15/2022 1,993,640 | ....103.822 2,076,433 2,000,000 1,995,029 561 3,556 06/11/2012 | 06/15/2022.
651639 AL 0 | NEWMONTMINING5 10/01/19 2,985,060 | .....107.191 3,215,717 3,000,000 2,992,015 1,448 38,438 09/15/2009 | 10/01/2019.
65364U AA 4 | NIAGARA MOHAWK 4.881 08/15/2019. 1,000,000 | .....111.595 1,115,950 1,000,000 1,000,000 8,439 08/03/2009 | 08/15/2019.
654579  AA 9 | NIPPON LIFE INS 5.00 10/18/2042 1,000,000 | .....104.200 1,042,000 1,000,000 1,000,000 10,139 10/11/2012 | 10/18/2042.
65504L  AC 1 | NOBLE HLDG INTL 4.90 08/01/2020 +...997,250 | .......93.466 934,655 1,000,000 998,309 257 4935 | FA .| o 20417 07/21/2010 | 08/01/2020.
65535H  AB 5 | NOMURA HOLDINGS 6.70 03/04/2020...........ccoovcvvvvvercrcrcrcrcrcncrcscscsencsssssesesssies | ceveiess R[ .o | i 2FE] ..........i2,016,350 | .....117.854 2,357,082 2,000,000 2,009,731 (1,542) 6.587 | MS...... | oo 43,550 02/26/2010 | 03/04/2020.
65557C  AD 5 | NORDEA BANK AB 4.875 01/14/2021........cooovoviiieniscscicscssscscsssssssssssssssisssisesiins | ceveiens R[ .o | e IFE] eeeeeeen1,016,600 | .....112.464 1,124,641 1,000,000 1,011,150 (1,566) 4661 | I | 22,615 03/29/2011 | 01/14/2021.
65557C  AJ 2 | NORDEA BANK AB 4.875 01/27/2020..........coooovsvimrmimrnscsisnscscssssscsssssssssisssssisiiss | ceveiens R[ .o | e IFE] e.....4,316,200 | .....111.095 4,443,799 4,000,000 4,186,145 (32,636) 3.856 | Jdoooeeees | o 83,417 09/27/2010 | 01/27/2020.
655664 AP 5 | NORDSTROM INC 4.00 10/15/2021........coovvversvciciciccsssisscssssssssssssssssisisssisisisiiss | v [ [— 1]...1FE| .............998,280 | ....106.948 1,069,482 1,000,000 998,764 155 4.021 | AO..cco. | covvevererrieend 8,444 10/05/2011] 10/15/2021.
655844 BC 1 | NORFOLK SOUTHERN 5.90 06/15/2019.........covvvvvvvvevcvcvenrrrnrnnvnnnnnennnsnsnseenenees | veveveee [ E— 1] 2FEf 997,500 | ....114.777 1,147,771 1,000,000 998,727 243 5.933 | Do | e 2,622 05/27/2009 | 06/15/2019.
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665859 AP 9 | NORTHERN TRUST CO 3.95 10/30/2025..........cccouummmmmmmmmmmmmmmmmmmmmmmmmmmmmsmmnssnenens | veverene | | e TFE] 22,996,580 | .....103.710 3,111,304 3,000,000 2,996,847 229 3.950 | .......3.962 | AO.coe. [ covvrivccieee 20,079 | covevevene 118,500 | 10/28/2013 | 10/30/2025.
666807 BA 9 | NORTHROP GRUMMAN 5.05 08/01/19........ccoovereremererererererereresssssssssssssssssssssses | vevevene IO [ 1] 2FE| 998,370 | ....111.062 1,110,615 1,000,000 999,153 160 5.050 | ... 5.071 | FAcocoe | v 21,042 | v 50,500 | 07/27/2009 | 08/01/2019.
667294 AW 2 | NORTHWEST AIRLINE 7.041 04/01/22........cocvvvevevevmseseasssssssssssssssssssssssssssssssins | cevevene IO [ 1] 2FE| 407,220 | ....116.375 462,343 397,287 404,927 (1,023) covveeeen 1081 ] 1 8.648 | AO.coe. [ e 6,993 | ..o 27,973 | 04/29/2010 | 04/01/2022.
667469 AA 8 | NORTHWEST FL TIMBER 4.75 03/04/2029..........coooevuveseumumeesmsmsesssssssssssessssssins | veverene | | TFE] 4,924,150 | .....103.528 5,176,419 5,000,000 4,926,509 2,359 correeennbT50 | e 4895 |MSecooi | s 72,569 | coooverenn: 99,618 | 04/03/2014 | 03/04/2029.
66989G AA 8 |NOVARTIS SECINV5 02/10/19 SD.. | R| oo 1| AFE| 1,044,690 | .....112.394 1,123,942 1,000,000 1,021,658 (4,695) cireeeennD125 | 4541 | FA | e 20,073 | coovverrrens 51,250 | 08/03/2009 | 02/10/2019.
67019E  AB 3 [NSTARYG  11/15/ 9. | s IO [ 1. 2FE| 991,670 | .....108.761 1,087,612 1,000,000 995,466 813 coreeeennd500 | 4805 | MNLccoc | e 5,750 | weovevvrvrennn 45,000 | 11/12/2009 | 11/15/2019.
67103H AB 3 | OREILLY AUTOMOTIVE 4.625 09/15/2021........cccrevvmsmsesssesssssrssesesesesesasereserins | ceveeees IO [ 1] 2FE| 998,260 | ....109.124 1,091,237 1,000,000 998,743 157 corveeenn.825 | e ABAT IMS | e, LRI p—" 46,250 | 09/14/2011 | 09/15/2021.
674003 AA 6 | OAKTREE CAP MGMT 6.75 12/02/2019......cccouuuuumemmemmmmmmmmmmmmmesmmsmsssssssssssssssssnnns | cevevene o[ | e AFE ] 1,974,960 | .....118.238 2,364,760 2,000,000 1,985,623 2,379 6.750 6.925 | JD.ccces | cooiriieie 10,875 | e 135,000 | 11/19/2009 | 12/02/2019.
674599 CC 7 | OCCIDENTAL PETE 3.125 02/15/2022.......ccvcvccssevievernresessssssveresssessssssssnnsess | werenees I [ 1] AFE| 980,930 | .......99.500 995,002 1,000,000 986,348 1,672 A Vi) 08/15/2011 | 02/15/2022.
677050 AE 6 | OPC SCHERER FNDG 6.10 03/15/2019. L1441 2,288,216 2,000,000 2,094,444 (19,802) cieeeenn8.100 10/27/2009 | 03/15/2019.
677415 CL 3 | OHIO POWER CO K 6.00 06/01/2016 ..106.682 2,133,641 2,000,000 1,998,716 844 6.000 06/07/2006 | 06/01/2016.
677415 CP 4 | OHIO POWER CO 5.375 10/01/2021 .115.944 2,318,883 2,000,000 1,994,741 630 5.375 09/21/2009 | 10/01/2021.
678858 BJ 9 | OKLAHOMA GAS & ELEC 6.3509/01/2018. ..115.210 2,304,195 2,000,000 1,996,845 742 6.350 09/04/2008 | 09/01/2018.
678858 BK 6 | OKLAHOMA GAS & ELEC 8.25 01/15/19......ccieviecnenscciesccsecsecsssssssssssssssssssssisss | v oY [ 1] AFE| 999,820 | ....123.183 1,231,833 1,000,000 1,000,000 8.250 12/09/2008 | 01/15/2019.
679574 AG 8 | OLD DOMIN ELEC 6.21 B 12/01/2028...........cccccccvccccevcccscssscssssssscssssscsssssssssssis | wovevene oY [ 1] AFE| 1,288,292 | ....114.293 1,333,423 1,166,667 1,265,115 (11,806) 6.210 02/05/2010 | 12/01/2028.
680033 AC 1 | OLD NATL BANCORP 4.125 08/15/2024............ccoooeveveveverereverevevererevevevivevivirans | vevevene o[ | e TFE] iiiiiiiiii1,000,000 | ....103.212 1,032,122 1,000,000 1,000,000 8125 | 425 | AL 15,583 08/12/2014 | 08/15/2024.
680223 AJ 3 | OLD REPUB INTL 4.875 10/01/2024..........ccccoommvemmmimiiiiimiimminimesismssssssssssssssssssnnns | covevens oY [ 1] 2FE| ... 1,989,960 | ....104.012 2,080,242 2,000,000 1,990,180 220 ceerenen 8875 | ... 4939 | AO...... 26,000 09/22/2014 | 10/01/2024.
681919 AS 5 | OMNICOM GROUP 5.90 04/15/2016..........ccocvvmevereverererevereresenesesesssesesesesssenenens | wovevens oY [ 1]...2FE| ..............2.990,460 | .....105.845 3,175,351 3,000,000 2,998,577 1,019 5.900 5.939 | AO..... [ v 37,367 | e 177,000 | 12/27/2006 | 04/15/2016.
682330 AL 1 | ONCOR ELECTRIC 6.375 01/15/2015...........ccccececeieccccssccsccscvssscssssssssssssssssssiin | ceveeene oY [ 1] 2FE| 991,880 | ....100.125 1,001,250 1,000,000 999,963 923 6.375 | ..c8472 [ I | i 29,396 | oo 63,750 | 12/17/2002 | 01/15/2015.
68268N AL 7 | ONEOK PARTNERS 5.00 09/15/2023.........ccoovvvvvvmvrrrrnnnnnnnnnnennsesesssesssesssssssssesees | seveeess oY [ 1] 2FE| 1,999,200 | .....101.444 2,028,889 2,000,000 1,999,292 68 5.000 | ......5.005 |MS...... [ ccccocccccccc 29444 | ........... 100,833 | 09/09/2013 | 09/15/2023.
68389X AS 4 [ ORACLE CORP 3.625 07/15/2023.........coooovevermrererescsescsescssssscsssssssssssssssssssssisssss | v oY [ 1] AFE| c.2972,940 | .....104.641 3,139,217 3,000,000 2,976,290 2,318 3.625 | ...3.734 | o [ v 50,146 | ..cocccccee 108,448 | 07/09/2013 | 07/15/2023.
68389X AU 9 [ ORACLE CORP 3.40 07/08/2024. 3,990,920 | ....102.339 4,093,548 4,000,000 3,991,290 370 cierenennn3.400 65,356 06/30/2014 | 07/08/2024.
69318F AB 4 | PBF HOLDING CO LLC 8.25 02/15/2020 1,971,300 | .....100.000 2,000,000 2,000,000 1,979,586 3,068 8.250 62,333 01/27/2012 | 02/15/2020.
693476 AT 0 | PNC FUNDING CORP 5.25 11/15/2015 1,992,360 | .....103.594 2,071,879 2,000,000 1,999,276 791 5.250 3417 10/27/2003 | 11/15/2015.
693476 BN 2 | PNC FUNDING CORP 3.30 03/08/2022 .....994,440 | ....102.220 1,022,199 1,000,000 995,822 506 3.300 10,358 03/05/2012 | 03/08/2022.
69349L  AM 0 | PNC FINANCIAL 3.80 07/25/2023...........cccccceceveveccvcvssvsvsvsvsvsssssssssmsmsmsmssnmsnnnnns | wovevene [N [ 1] AFE| 1,994,400 | ....103.142 2,062,835 2,000,000 1,995,078 477 3.800 | ......3.834 | o [ v 32,933 07/22/2013 | 07/25/2023.
69351U AP 8 | PPL ELECTRIC UTIL 3.00 09/15/2021.........ccccievevevevcsevcscscsecsseccssscscssssssssssisire | severens [N [ 1] AFE| 991,910 | ...101.615 1,016,152 1,000,000 994,347 748 3.000 8,833 08/18/2011 | 09/15/2021.
69352) AG 2 | PPLENERGY SUPPL A 5.70 10/15/2035..........ccocmmmmmmmmmemmmmmmmmmsmsmsssssssssssssssssness | severens [N [— 1]...3FE| ...............1,999,600 | .....102.182 2,043,643 2,000,000 1,999,624 9 5.700 | ......5.702 | AO..... [ ccccccvcccees 24,067 10/20/2005 | 10/15/2035.
69352) AH 0 | PPL ENERGY SUPPL 6.20 05/15/2016...........cococommmmmmmmmmmmimimmeiiiiisiensssmssssnsninnns | ceverens Y [ 1] BFE| 499,305 | ....104.343 521,715 500,000 499,877 83 6.200 05/15/2006 | 05/15/2016.
69352) AL 1 | PPLENERGY SUPPLY 6.50 05/01/18........cococvorerererercrcrcrcrcrcncncnescsencsesescsesesesess | coveeens Y [ 1]...3FE| .............. 1,993,220 | .....105.089 2,101,788 2,000,000 1,997,402 677 6.500 03/11/2008 | 05/01/2018.
69352) AN 7 | PPLENERGY SUPPLY 4.60 12/15/2021..........ccommmmmmmmmmmmmmmmmmemsmsmsssssssssssssssssness | severens Y [— 1] 3FE| 1,999,360 | ......91.219 1,824,378 2,000,000 1,999,523 57 crereeenn8.800 | 4804 | UD.ci | e 4,089 | 92,000 | 12/13/2011 | 12/15/2021.
69362B AW 2 [ PSEG POWER LLC 5.125 04/15/2020..........ccoovvvvuvrrrmeniciccriniccnccscscscssssscssssscssies [ v [ [— 1] 2FE| .............1,991,440 | ....110.037 2,200,750 2,000,000 1,994,967 808 w5125 15180 | AO .o | voviieen21,639 | o 102,500 | 03/29/2010 | 04/15/2020.
69362B  AY 8 [ PSEG POWER LLC 4.1509/15/2021 ..999,110 | .....105.223 1,052,230 1,000,000 999,360 81 ] 41,500 | 09/14/2011] 09/15/2021.
694308 GT 8 | PACIFIC GAS&ELEC 3.50 10/01/2020 ..103.900 2,078,006 2,000,000 1,993,915 938 3.500 .70,000 | 09/08/2010 | 10/01/2020.
70109H AK 1 [ PARKER-HANNIFIN CORP 3.50 09/15/2022 MTN... .104.925 1,049,251 1,000,000 992,058 879 3.500 35,000 | 09/07/2010 | 09/15/2022.
70213H AB 4 [ PARTNERS HEALTH 3.44307/01/2021 ....105.467 1,054,674 1,000,000 1,000,007 (1) w3443 | 3443 | U | 17215 | 34,430 | 12/08/2011 | 07/01/2021.
705011 AA 2 | PEARSON FUNDING 3.75 05/08/2022............ccccucmmmmmmmmmmmmmmmmmmmmmsmmmmmmmmmsmsmmmssnnnns | vovevene 3 [p— 1] 2FE| ...993,650 | .....101.365 1,013,649 1,000,000 995,105 567 3.750 | ......3.827 |MN..... | e 5,521 | 37,500 | 05/01/2012 | 05/08/2022.
708062 AA 2 | PENNANTPARKINV 4.50 10/01/2019.......ccocvvvvvvvvvrvrvrnnrnnnnnnnsnnsnssnssssssssssssssnseess | vevevees [ [— 1]...2FE[ .............1,998,100 | .....100.291 2,005,815 2,000,000 1,998,204 104 cierennn 4500 09/16/2014 | 10/01/2019.
709599  AH 7 | PENSKE TRUCK LEASING 4.875 07/11/2022.........coovvvvvvvvvrrnrenenrnnnrnennnnnesennees | vevevene Y [— 1]...2FE| .............. 1,987,520 [ .....107.960 2,159,205 2,000,000 1,990,053 1,067 coerenen 8875 | 4955 | e | 46,042 | ......cccceeen. 97,500 | 07/10/2012 | 07/11/2022.
709629  AJ 8 | PENTAIR FINANCE 5.00 05/15/2021.........coovovevmienmicinscscscsnscscsnsssescssscscscsesssssiiss | vovevens 3 [p— 1]...2FE| ..............2,264,380 | ....111.163 2,223,263 2,000,000 2,204,475 (29,834) 5.000 | .....3.151 |MN... | oo 12,778 | oo 100,000 | 12/18/2012| 05/15/2021.
712704  AA 3 | PEOPLE'S UNITED FIN 3.65 12/06/2022............ccccooesusiecsisciisiiiiisiscsisisiiisisiiiies | o [ [— 1]...2FE[ .............2,990,040 | ....101.001 3,030,020 3,000,000 2,991,814 874 3.650 | ......3.690 | JD..occe [ coovciciiici 7,604 | ..o 109,500 | 12/03/2012 | 12/06/2022.
71270Q EB 8 | PEOPLES UNITED 4.00 07/15/2024.........coovvvvvvvererererercnerencncnenenenesesesesesesesessssss | ceveiess Y [— 1]...2FE| .............2,982,270 | ....101.394 3,041,825 3,000,000 2,983,075 805 cieree.000 | 4072 | 61,667 06/23/2014 | 07/15/2024.
713448  BJ 6 | PEPSICOINC 7.90 11/01/2018.......oovororeiercrcrcrcrcscicssssssssssssssssssssssssssssssssssssssss | v [N 1]...1FE[ .............3,058,875 | ....121.569 3,039,225 2,500,000 2,761,448 (60,653) cierenenn.900 | .. 4875 |MN. | 32917 | oo 197,500 | 07/15/2009 | 11/01/2018.
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713448 BN 7 | PEPSICO INC 4.50 01/15/20......cc0cuummmmmmvmmmmmmmmmmmmmmmmmmsmmsmsssmsmsssmssssssssssssssssssssssssens | svverees | oo [ wovevenens 1] AFE| 1,993,300 | .....110.211 2,204,224 2,000,000 1,996,252 648 .4.500 582 N | 41,500 | cooorereenns 90,000 | 01/11/2010 | 01/15/2020.
714046  AE 9 | PERKINELMER INC 5.00 11/15/2021.......covvvvvvvrrernnerenencnecncccenecenneeeseseseesssseseeess | wvvveees | oo [ wovivinnns 1] 2FE| 993,720 | ....110.136 1,101,356 1,000,000 995,406 546 5.000 1.5.080 | MN.coooo | oo 6,389 | ..oooovrrnnnnn 50,000 | 10/20/2011 | 11/15/2021.
714264 AD 0 | PERNOD-RICARD SA 4.45 01/15/2022.......coooovvvvvvererrrrerenrerneeneneeeeeeneneeeeeneeennees | vevevene 2 [— 1] 2FE| 997,460 | .....106.987 1,069,869 1,000,000 998,087 227 .4.450 482 | | 20,519 | coovvn: 44,500 | 10/20/2011 | 01/15/2022.
717081 DA 8 | PFIZER INC 5.35 03/15/2015.......coovvvvvvvrrrrerenennnenenennnnnnnesnsnsnsesnsssnsnsnsssesnsssnsnnnees | svvesees | oo [ covevnnnns 1]..1FE[ .............5,251,000 | .....100.951 5,047,555 5,000,000 5,009,937 (47,624) 5.350 4365 |MS..coo. | v 78,764 | ............. 267,500 | 07/16/2009 | 03/15/2015.
717081 DH 3 | PFIZER INC 3.00 06/15/2023..........ccovvevvvvmvrrnnnrnrnrnnnnssnsnensnsssssnsssssssssssssesesssesesnees | svvveees | oo [ wovvvinnns 1]...1FE ...981,920 | .....100.789 1,007,889 1,000,000 984,335 1,589 3.000 1003213 | Do | e 1,333 | 30,000 | 06/19/2013 | 06/15/2023.
718546 AC 8 | PHILLIPS 66 4.30 04/01/2022.........ooovovererereresessssssssssssssssssssssssssssssssssssssssssssssssss | covevene | oo [ v 1 ..2FE ...997,630 | .....105.569 1,055,692 1,000,000 998,212 206 .4.300 4329 | AO oo | v 10,750 | covvvvvvrrrd 43,000 | 03/07/2012 | 04/01/2022.
720198  AC 4 | PIEDMONT OPERATING 3.40 06/01/2023.........coovovererererersssssssssssssssssssssssssssssss | oo | oo [ i 1 ..2FE ...996,010 | .......96.976 969,759 1,000,000 996,589 344 ..3.400 13447 | Do | e 2,833 | oo 34,000 | 05/06/2013 | 06/01/2023.
72447X  AC 1 [PITNEY BOWES INC MTN 5.75 09/15/2017......cccciisierscesssersesicscsesssessscsssenen [ ovvenes [ o | o 1]...2FE ...149,193 | .....109.292 165,032 151,000 150,404 198 5.750 ..5.910 | MS...... 2,557 8,683 | 09/06/2007 | 09/15/2017.
72650R  AJ 1 [ PLAINS ALL AMER 5.25 06/15/2015.......occcceeserivermnrcessssssmnesenesesssssssnsssnnsssssss | sovneee | o [ cvvsriis 1 ..2FE ...995,180 | .....102.062 1,020,621 1,000,000 999,725 582 5.250 15312 D | i 2,333 | i 52,500 | 05/24/2005 | 06/15/2015.
72650R AT 9 [ PLAINS ALL AMER PIPELINE 6.50 05/01/2018.... ..113.467 1,134,668 1,000,000 997,669 807 | oo | cevvererenenenenencneneneses [ 500 | 8579 [ MNLcocts | v 10,833 | e 65,000 | 04/18/2008 | 05/01/2018.
72650R  BF 8 [ PLAINS ALL AMER PIPELINE 3.60 11/01/2024.... 98.333 983,325 1,000,000 998,488 68 09/02/2014 | 11/01/2024.
72925P AB 1 [PLUM CREEK TIMBR 5.875 11/15/2015. ..103.948 1,039,478 1,000,000 999,699 327 11/08/2005 | 11/15/2015.
72925P AC 9 | PLUM CREEK TIMBER 4.70 03/15/2021 ...107.988 1,079,881 1,000,000 999,521 65 47,000 | 11/08/2010 | 03/15/2021.
73755L  AH 0 | POTASH CORP 4.875 03/30/2020 ..110.428 3,312,833 3,000,000 2,984,940 2,455 .4.875 4985 [MS... | oo 36,969 | ..coccccce 146,250 | 09/23/2009 | 03/30/2020.
74005P AV 6 [PRAXAIRINC 3 09/15/15.....cocoovvvennnrnnncnnncnnnenneneennenenesesesesesesesesesesesesesesssesssesess | ovsenes | oo | coveviie 1 AFE ...1,994,860 | ....101.942 2,038,835 2,000,000 1,999,350 898 3.250 3.297 |MS...... 19,139 65,000 | 08/27/2009 [ 09/15/2015.
740816  AK 9 | HARVARD PRES & FELLOWS 3.529 10/01/2031........cccocvevevevevevenenevennnsnnnsnnnnns | wvveeees | oo [ v 1 AFE ...1,000,000 | .....102.486 1,024,865 1,000,000 999,978 1 3.529 3.529 | AO..... 8,823 35,290 | 04/29/2013 | 10/01/2031.
74348T  AJ 1 | PROSPECT CAPITAL 5.875 03/15/2023.........ocoovcvercrercrcrcrcrcscscscscscscscscsesesesesens | cevveeee | oo [ i 1]...2FE ...1,000,000 | .....102.943 1,029,430 1,000,000 1,000,031 (3) 5.875 5875 [MS.oo. | i 17,299 | oo 58,750 | 03/27/2013 | 03/15/2023.
74432Q  AJ 4 | PRUDENTIAL FIN GMTN 5.50 03/15/2016........cocvcrerercrercrcrccccccececeesceceeseseeesesens | ceveeeee | oo [ v ..2FE ...2,994,070 | .....105.387 3,161,617 3,000,000 2,999,231 590 5.500 5522 |MS...... 48,583 | ........... 165,000 | 12/27/2006 | 03/15/2016.
744448  CC 3 | PUBLIC SERV COLO 5.125 06/01/2019........cccouuvuvvmveverevevenenenereneresesesmsmsssssennns | wvveeees | oo [ wovivinnns 1 AFE ...994,600 | ....112.972 1,129,725 1,000,000 997,268 537 5125 | 5195 [ D | o 4271 | s 51,250 | 05/28/2009 | 06/01/2019.
744482  BH 2 | PUB SVC NEW HAMP N 6.15 09/01/2017......cccrivesisnscscsescsesessscsescssscsssescsnseses | v | oo [ i 1 AFE ...998,290 | .....110.899 1,108,987 1,000,000 999,419 195 6.150 | ......8.174 | MS...... | ceoerrreccccc 20,500 | oo 61,500 | 09/17/2007 [ 09/01/2017.
744538  AC 3 | PUB SVC NEW HAMP 3.20 09/01/2021.......ccocvcvevemmverenenenenensnenensssssnssssssssssssssnns | wvvvvees | oo [ wovevvnnns 1 AFE ...995,780 | .....102.448 1,024,479 1,000,000 997,025 394 3.200 | ......3.250 |MS...... | oo 10,667 | .ooovvvver 32,000 | 09/06/2011 | 09/01/2021.
744542 AB 7 | PUBLIC SERVICE CO NM 5.35 10/01/2021........cccocomrmmmmmmmmmmmmmmmmmmmmmmsmmmsnssnnninnnes ...109.226 1,092,262 1,000,000 998,938 128 5.350 13,375 53,500 | 10/06/2011| 10/01/2021.
74456Q BH 8 | PUBLIC SERVICE E 3.15 08/15/2024. .101.712 1,017,124 1,000,000 998,271 61 12,163 08/06/2014 | 08/15/2024.
744593 AC 8 | STEER-IBM-Z2 6.415 06/01/18 ..397,179 | .....109.266 447,681 409,716 405,291 934 2,190 26,283 | 01/23/2001 | 06/01/2018.
745332  BZ 8 | PUGET SOUND ENERGY 6.75 01/15/2016........ccocvcrcrcrcrcrcrcrcrcrcscsescsescscseseseeens | cevvveee | oo [ o 1 AFE ...4,000,000 | .....106.187 4,247 494 4,000,000 4,000,000 6.750 B.750 | oo | v 124,500 | ..ooovovene 270,000 | 01/20/2009 | 01/15/2016.
747262 AS 2 | QVC INC 4.8504/01/2024..........coovvvcvurererercrcrencrcncncsenesssessssssssssssssssssssssssssssssssssss | cvvevnes | oo [ i 1]....2FE ......999,270 | .....101.828 1,018,282 1,000,000 999,336 66 ..4.850 4.859 | AO...... | s 12125 | oo 26,001 | 03/11/2014  04/01/2024.
747262 AU 7 | QVC INC 4.4502/15/2025.........ccocvvvcrererercrcrcrcrcrcncsesesssssessssssssssssssssssssssssssssssssssss | svvevees | oo [ v 1 ..2FE ......998,600 | ......97.736 977,365 1,000,000 998,633 33 .4.450 4467 |FA.... 16,069 08/07/2014 | 02/15/2025.
749607 AC 1 | RLICORP 4.875 09/15/2023...........ccccmmmmmmmmmmmmmmmmmmmmmsmsssmsmsmsssssssssssssssssssssssssssssssns | svvevees | oo [ covvvvenns 1 ..2FE .....997,140 | ....105.285 1,052,851 1,000,000 997,405 223 .4.875 4912 [MS. ] 14,354 | oo 46,448 | 09/25/2013 [ 09/15/2023.
754730  AD 1 | RAYMOND JAMES 5 04/01/24..........cccoovvvvvvrvvvrcnnnnrvncncnencncrcnneenncenceceneenenenneenes | cevvvees | oo [ i 1]...2FE ...1,501,140 | .....113.898 1,708,473 1,500,000 1,500,959 (77) 5.625 5616 |AO...... | e 21,004 | oo 84,375 | 03/23/2012  04/01/2024.
75524R AA 7 [RBSCIT FIN GRP 4.15 09/28/2022............ccceeeeevevevevevererirerereviviverevirivevisisivisinis | oo | o | cvevererenes ..2FE ...1,992,380 | .....102.160 2,043,192 2,000,000 1,993,836 661 4.150 4197 | MS...... 21,442 83,000 | 09/25/2012 | 09/28/2022.
755920  AF 2 | ROCS-NSC-1998-1 6.375 05/15/2017.......coovvvvvvvvnvnrcncnnncnnncrcnccenncenccseseensnsesesess | wvvevees | oo [ v 1 ..2FE .......203,096 | .....106.084 218,219 205,704 205,256 305 | oo | e [ 0000375 | 1000006542 [ MNLcocs | e 1676 | oo 13,114 | 06/02/1998 | 05/15/2017.
756109 AP 9 | REALTY INCOME 4.65 08/01/2023............cccoeeeveveveveveveveverivevevevevevevevevevivivisisis | wvvvveee | oo [ v 1]....2FE ...1,995,500 | ....107.728 2,154,561 2,000,000 1,996,073 372 | oo | v | e 650 | 10 4678 [ FAL ]| 38,750 | oo 96,875 | 07/09/2013 | 08/01/2023.
758202 AK 1 | REED ELSEVR CPTL 3.125 10/15/2022. 1,409,380 | .......98.895 1,393,424 1,409,000 1,409,312 (B5) | oo | e | 3125 1000003122 [ ADucce | annn 9,295 | .ooovviriennn 44,031 | 10/24/2012 | 10/15/2022.
75884R  AS 2 [REGENCY CENTERS 4.80 04/15/2021 1,997,200 | .....109.480 2,189,594 2,000,000 1,998,179 243 20,267 96,000 | 09/30/2010 | 04/15/2021.
760759 AM 2 | REPUBLIC SVCS INC 4.75 05/15/2023 .110.791 2,215,825 2,000,000 1,996,033 377 12,139 95,000 | 05/02/2011 | 05/15/2023.
774341 AB 7 | ROCKWELL COLLINS 5 07/15/19 ...112.040 1,120,396 1,000,000 997,252 522 AN 24,208 52,500 | 05/01/2009 | 07/15/2019.
78355H  JP 5 [RYDER SYSTEM INC 3.6 03/1/16 MTN........ooovvvvvvvvvvrnrrrrrrnennnnnnnncsnsnsnsnsnsssssssnens | wosennes [ oo | coviiiis 1 ..2FE .......998,860 | .....102.957 1,029,572 1,000,000 999,739 215 ..3.600 3623 [ MS..... 12,000 36,000 | 08/26/2010| 03/01/2016.
78390X  AA 9 [ SAIC INC 144A 4.45 12/01/2020.........ccoocoovvveveicvnvnscscscscscscscscscscscsisssisisisssssssisiss | e [ | v 1]....3FE 996,370 96.351 963,508 1,000,000 997,636 342 .4.450 L4496 | Do | e 3,708 | oo 44,500 | 12/13/2010 | 12/01/2020.
78403D AB 6 [ SBATOWER TRUST 5.101 04/15/2017.......ovvvvvvvcrcrcicicnnnnccncsssesiscscsssssssesisisins [ e [ o | v 1]...1FE| .............3,000,000 | .....105.697 3,170,903 3,000,000 3,000,000 5.101 5156 | MON... [ .oovcvvrerered 6,801 | ..ovovevenen 152,605 | 04/08/2010 | 04/17/2017.
78403D AE 0 [ SBATOWER TRUST 144A 3.598 04/15/2018...........ococvmvmvmvmmmvmmmmenmsssssssssssssssens | eosesnes | oo | covsviis 1]....2FE .......500,000 | .....100.042 500,209 500,000 500,000 3.598 3.625 | MON... 800 | o 17,940 | 04/04/2013 | 04/15/2018.
78403D  AF 7 [ SBATOWER TRUST 144A 3.722 04/15/2023............ccoooommemmrevmvmvevennsssnssssssssnens | cosennes | oo | coveiiis 1]...1FE| .............1,000,000 | ....100.110 1,001,099 1,000,000 1,000,000 3.722 3751 |MON... | oo 1,654 | oo 37,117 | 04/04/2013 [ 04/15/2023.
78403D AH 3 [ SBATOWER TRUST 14-2 C 3.869 10/15/2024...............coooeemvmemvevmvmvmvmsnvnsnsnnnes | eosmnnes [ oo | o 1]...1FE[ .............2,000,000 | ....101.731 2,034,614 2,000,000 2,000,000 3.869 .3.900 | MON... | cccvcvcvcveens 3439 | s 12,897 | 10/07/2014 | 10/15/2024.
786514  BU 2 | SAFEWAY INC 4.7512/01/2021......coovvvvvvvrrrerencnennnenenenenencncnenesesesesesesessssssssssssss | evveveee | oo | s 1] 2FEf ..997,490 | ....101.029 1,010,285 1,000,000 998,136 223 .4.750 4782 [ D | s 3,958 | oo 47,500 | 11/30/2011 | 12/01/2021.
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790849  AJ 2 | ST JUDE MEDICAL 3.25 04/15/2023......ccooeersircrerreessssssserennesssssssssssnsssssssssn | werereee | oo | ovvveenes 1] 2FE| 1,990,480 | .......99.969 1,999,381 2,000,000 1,991,939 833 3.250 +.3.306 | AO.cco. | covvverrrrene 13,722 | o 65,000 | 03/21/2013 | 04/15/2023.
80105N  AG 0 [ SANOFI-AVENTIS 4.00 03/29/2021.......coovvvvvvvernneneneneneneneennensseseseesssssesssssssesssess | e [ (- 1] AFE| 1,979,520 | .....108.759 2,175,183 2,000,000 1,986,253 1,894 ..4.000 o B126 |MSc | e 20,444 | s 80,000 | 03/22/2011 | 03/29/2021.
803111 AS 2 | SARALEE CORP 4.10 09/15/2020.........ccevsesmsvesesssssesesesesesesesesesesesssssssssssssssinns | wvveeeee | oo [ v 1] 2FE| 1,063,213 | .....103.097 1,096,951 1,064,000 1,063,519 73 4.100 4109 |MS | e 12,845 | oo 43,624 | 08/30/2010 | 09/15/2020.
80589M  AE 2 | SCANA CORP 4.125 02/01/2022........oooovmrcesiiivreremsesssssisesnensesssssssosseneessssss | eevesese | oo | crvvere 1]....2FE ...992,380 | .....103.667 1,036,674 1,000,000 994,298 678 4125 | 219 | FA | 17,188 | oo 41,250 | 01/18/2012 | 02/01/2022.
80629Q AA 3 | SCHAHIN Il FINANCE 5.875 09/25/2022...........ccooovvvverererenerenenenenesesenesesesesesesees | ceveeees [ (- 1] 2FE| 1,798,667 | .......80.000 1,438,933 1,798,667 1,797,787 141 5875 | ......5.886 |MS..... [ ccccocccccccec 28,766 | cccoovenene 107,139 | 03/21/2012 | 09/25/2022.
806854 AB 1 | SCHLUMBERGER INV 3.30 09/14/2021.........cccoommmmmmmmimmmmimimmmimmsssssisssssssssssnssnnns | vevevene [ (- 1 AFE ...2,015,820 | .....101.898 2,037,963 2,000,000 2,011,630 (1,623) 3.300 3198 |MScoii | v (LA E— 66,000 | 04/02/2012 [ 09/14/2021.
806854 AH 8 | SCHLUMBERGER INV 3.65 12/01/2023.........cccomummvmmmmmmenemsssmsmsmsmsnsssssssssssssnsssnns | vevevene 2 [— 1 AFE .....996,600 | .....103.744 1,037,442 1,000,000 996,908 286 3.650 ...3.691 | JD....... 3,042 36,297 | 11/25/2013 | 12/01/2023.
808513  AD 7 | SCHWAB CHARLES 4.45 07/22/20..........cccummmemmmmmmmmmmmmmmmemsmsmmssmssesesmssssnsnenenenns | evveeees | oo [ wovivinnns 1 AFE .....998,720 | .....109.876 1,098,755 1,000,000 999,227 120 .4.450 466 | i | 19,654 | .ooovvvve 44,500 | 07/19/2010 | 07/22/2020.
808513 AG 0 | SCHWAB CHARLES 3.225 09/01/2022.........cooovvvvvvvverrrreerrereennenenennnenennnensennneens | sevenens | oo [ covvininns 1 AFE ...1,000,590 | .....102.395 1,023,945 1,000,000 1,000,471 (53) 3225 |......3.218 | MS...... 10,750 32,250 | 08/22/2012 | 09/01/2022.
80851Q DA 9 | SCHWAB CHARLES MTN 6.375 09/01/2017. ..112.592 2,251,835 2,000,000 1,993,690 2,104 09/11/2007 | 09/01/2017.
81013T AB 7 | IBERDROLA INTL 5.375 03/15/2015 .100.517 1,005,168 1,000,000 999,998 10 03/15/2005 | 03/15/2015.
81180W AK 7 [ SEAGATE HDD CAYMAN 4.75 01/01/2025 ..103.000 2,060,000 2,000,000 2,000,113 13 56,208 05/20/2014 | 01/01/2025.
811904 AK 7 | SEACOR HOLDINGS 7.375 10/01/2019 ...105.019 1,050,188 1,000,000 996,224 841 | oo | e | e 1375 | il TATT [ AOuci | i 18,438 | oo 73,750 | 09/21/2009 | 10/01/2019.
81683R  AJ 3 [ SEMINOLE TRIBE 7.804 10/01/2020. ....108.000 1,188,000 1,100,000 1,100,008 (2) ..7.804 7804 | AO...... | oo 21461 | coos 85,844 | 09/27/2007 | 10/01/2020.
81721M  AK 5 | SENIOR HOUSING 4.75 05/01/2024.........cocovvvvvvevnnnrnrnnnnencncnenenencscsencneeeneseseeseens | svveeene | oo | ceveeececd 1 ..2FE ...1,993,680 | .....102.694 2,053,875 2,000,000 1,994,028 348 .4.750 A790 [ MN.ooo | s 15,833 | oo 48,292 | 04/23/2014 | 05/01/2024.
822582  AJ 1 | SHELL INTL FIN 4.30 09/22/2019.......coiiiisieimesesesesesesesesssessssssssssssssssssssssssesisans | vevevens [ [p—— 1. AFE| 2,989,620 | .....109.665 3,289,949 3,000,000 2,994,541 1,020 .4.300 4343 [MS. | 35475 | oo 129,000 | 09/15/2009 | 09/22/2019.
826200 AC 1 | SIEMENS FINANCIAL 5.75 10/17/2016.........ccocvvvvvvrvvenervnernnennnnnnnnnnnnnnssssssesnnnens | oo [ [p— 1]...FE| ............4,067,720 | ....108.133 4,325,334 4,000,000 4,015,282 (7,908) 5.750 5.523 | AO...cc. | v 47278 | ............. 230,000 | 11/29/2006 | 10/17/2016.
826552 AA 9 | SIGMA-ALDRICH 3.375 11/01/2020.........cccocmeveverevererenerenenerenenensnensnsssssssssssssnnns | svveeees | oo [ wovivvenns 1]...1FE[ .............1,998,300 | .....103.531 2,070,622 2,000,000 1,998,944 161 3.375 3.385 | MN..... [ oo 11,250 | oo 67,500 | 10/25/2010 | 11/01/2020.
82671A  AA 1 [ SIGNET UK FINANCE 4.70 06/15/2024..........coovvvererememreererecnceneceeeeeesesescseeescesees | v [ (- 1 ..2FE ...1,991,980 | .......96.383 1,927,660 2,000,000 1,992,455 475 .4.700 AT50 | D | e AAT8 | s 53,789 | 05/14/2014 | 06/15/2024.
828807 BW 6 | SIMON PROP GP LP 5.25 12/01/2016.........cccovvvvvvvrvnrnrnrnrnnnnnennnnnnnnnnnnnsnsssnsssnnes | cvvveees | oo [ v 1 AFE ...4,950,330 | .....106.924 5,346,219 5,000,000 4,988,285 5,657 5.250 5.380 | JD.coees | v 21,875 | e 262,500 | 12/08/2006 | 12/01/2016.
828807 CD 7 | SIMON PROP GP LP 5.65 02/01/20........ccooooeseveerermssssssesssscssscssssscsssesssesssssssssiies | ceveeeee | o0 ..1,992,420 | ....114.886 2,297,722 2,000,000 1,995,640 721 5.650 5700 | FA oot | v 47,083 | oo 113,000 | 01/19/2010 | 02/01/2020.
828807 CR 6 | SIMON PROP GP LP 3.75 02/01/2024 1,987,580 | .....104.991 2,099,823 2,000,000 1,988,579 999 3.750 3825 |FA..... 31,250 39,583 | 01/13/2014 | 02/01/2024.
83238P AB 0 [ SMITHS GROUP PLC 7.20 05/15/2019 .115.742 1,157,420 1,000,000 999,372 118 .72,000 | 05/07/2009 | 05/15/2019.
833034 AE 1 |SNAP-ON INC 5.5001/15/2017 ...106.427 1,064,275 1,000,000 999,696 137 55,000 | 01/11/2007 | 01/15/2017.
83367T AD 1 | SOCIETE GENERALE 3.10 09/14/2015.........coovvvvvrvrnnennrernnencneneneeeneneeesescsenenesees | oo R[.. AFE ......999,680 | .....101.602 1,016,018 1,000,000 999,952 67 | oo | cevveverencnenencncncnencnes [ 3100 [ 13907 [ MS | 9,214 | e 31,000 | 09/07/2010 [ 09/14/2015.
83368R  AA 0 [ SOCIETE GENERALE 5.20 04/15/2021..........cocoommmmmmmimimiminimimesinssssssssssssssssssesens [ venens R[.. AFE ...1,997,240 | ....114.438 2,288,758 2,000,000 1,998,095 250 | oo | e | 000000005200 | 1000005218 [ AOucees | oo 21,956 | cccocoenen. 104,000 | 04/11/2011| 04/15/2021.
835495 AK 8 | SONOCO PRODUCTS 4.375 11/01/2021.........coouevvvvrvrevenerersnenensnerensssssssssssnsnens | wvvevees | oo [ covvvvnnns 1 ..2FE .....995,430 | .....106.993 1,069,929 1,000,000 996,674 409 | riiiiininiinsinsininnns [ s | e 378 | 832 | MN L | cd 7,292 | e 43,750 | 10/20/2011 | 11/01/2021.
84383Q AA 1 | SOUTHN STAR CENT 6.00 06/01/2016...........cooommmmvmmevivmieviniminininsnesenssenensssnnnes | sesssene | oo | cvveeeeee 1 ..2FE ...1,988,320 | .....105.002 2,100,047 2,000,000 1,997,968 1,335 | oo | e [ 00086.000 | ... 8076 [ D | e 10,000 | oo 120,000 | 04/12/2006 | 06/01/2016.
844741 AY 4 | SOUTHWEST AIR 5.75 12/15/2016.........cococvevervscrescscscscsiscesesssesssssssesssesesisesenes | e | oo [ v 1]...2FE ...1,990,680 | .....108.157 2,163,148 2,000,000 1,997,737 1,083 | oo | e 5750 [ 105812 [ D | 5111 | o 115,000 | 12/11/2006 | 12/15/2016.
84474W  AA 8 [ SOUTHWEST AIR 6.53 07/02/19.......coovevererercrcrcscscscsiscssscscssssscsssssssssssssssssssisiss | i [ o | i 1 ..2FE ....444,091 | ....107.228 538,069 501,798 474,423 13,229 | coovvevcveccncneceececesenceens | e [ 006530 [ 109904 [ Wi | i 16,293 | coovvvvev 32,767 | 01/20/2009 | 07/02/2019.
845437  BH 4 | SOUTHWESTN EL PR E 5.55 01/15/2017........cocoovvvevvvevenenennnenenenensnesesssssssssenens | evvevees | oo [ covvvinnns 1 ..2FE ...1,994,220 | .....108.036 2,160,726 2,000,000 1,998,556 851 | oo | e [ 00000008550 | 1000005588 [ e | i 51,183 | e 111,000 | 01/08/2007 | 01/15/2017.
84755T AD 9 | SPECTRA ENERGY 5.65 03/01/20.........ccoovvvvrvvvvvrnvnreccvencnnncrenecnnncenceeeneeneneeeneees | cvveveee | oo [ i 1]....2FE ......997,880 | ....111.099 1,110,993 1,000,000 998,807 194 18,833 56,500 | 08/25/2009 | 03/01/2020.
853254 AJ 9 | STANDARD CHARTERED PLC 3.95 01/11/2023........cocvovvvervrernrcrcennenenceeseccenns ....96.178 961,778 1,000,000 988,413 1,195 18,653 39,500 | 01/30/2013 | 01/11/2023.
853254 AL 4 | STANDARD CHART 5.20 01/26/2024. ..103.846 2,076,915 2,000,000 1,998,276 115 44,778 86,667 | 09/23/2013 [ 01/26/2024.
854502 AC 5 | STANLEY BLACK 3.40 12/01/2021 ..103.843 1,038,435 1,000,000 999,266 93 .2,833 .34,000 | 11/17/2011] 12/01/2021.
855030 AM 4 | STAPLES INC 4.375 01/12/2023 ....100.275 1,002,755 1,000,000 998,392 164 0,538 43,750 | 01/07/2013 ] 01/12/2023.
855244 AD 1 | STARBUCKS CORP 3.85 10/01/2023 ...106.773 2,135,462 2,000,000 1,999,410 81 | oo | e 0000000.3.850 | .......3.854 [AO..o | oo 19,250 | oo 82,347 | 09/03/2013 | 10/01/2023.
85744N  AA 9 [ STATE ST BK & TR 5.30 01/15/2016.........ccocovverevevererireverevsvssssssssssssssssssssssessnnns | cenens AFE ...1,927,600 | .....104.309 2,086,176 2,000,000 1,988,262 10,654 | cooovevevcvcveccccccccccccceens | o [ 5300 [ 15891 [ i | 48,878 | ............ 106,000 | 05/05/2008 | 01/15/2016.
857477 AL 7 | STATE STREET CORP 3.10 05/15/2023..........ccccccevevevevevevevevevevevcvsvsvcssvinannns | evveeees | oo [ v AFE ....2,986,760 | .......98.735 2,962,056 3,000,000 2,988,620 1,168 11,883 93,000 | 05/23/2013 | 05/15/2023.
85771P  AK 8 [ STATOIL ASA 2.65 01/15/2024........ccovvvvvvvvrrvrvennrencnenveniniencscsesssesesesesesssssssssssiss | s 3 [p— 1 AFE ...2,857,740 | .......95.506 2,865,189 3,000,000 2,875,867 11,685 | oo | o [ 2650 [ 103980 [ I | 36,658 | ..o 92,750 | 06/19/2013 [ 01/15/2024.
85771S  AA 4 [ STATOILHYDRO ASA 5.25 04/15/2019.......coovvoveverereeenecccenccecenecenesesenssscssssssssies [ v 3 [p— 1 AFE ..1,497,135 | ....112.351 1,685,258 1,500,000 1,498,575 289 | coovvveevevrnrennnennenneneeens | cevvevenneennenneneneeeeenes | 00000005250 | 100005275 [ AOuu | o 16,625 | .oovvvvve 78,750 | 04/16/2009 | 04/15/2019.
863667 AB 7 | STRYKER CORP 4.375 01/15/20........ccccommmmeememevmmmminimmminsmissnsssnsssssnssssssssssssssssnns | evveenee | oo | wovvvenens 1 JAFE] 993,280 ] ....107.022 1,070,222 1,000,000 996,245 851 | oo | e | e 8375 | 1004459 [ o | 20174 | oo 43,750 | 01/12/2010 | 01/15/2020.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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865622 AW 4 | SUMITOMO MITSUI 3.20 07/18/2022.........ccoovvvvvvvrvrvrverererererenesesesesesesssesesesesses | veverene R[.. ..1FE] ..............1,000,000 | .....101.583 1,015,832 1,000,000 1,000,000 3.200 13200 | Mo | e 14,489 | oo 32,000 | 07/10/2012| 07/18/2022.
865622 AZ 7 | SUMITOMO MITSUI BK 3.00 01/18/2023.......coececceessesssessssssssssssssssssssssssssss | vovevens R[.. AFE] .. 985,240 | .......99.336 993,363 1,000,000 987,731 1,319 3.000 BATA | M| 13,583 | oo 30,000 | 01/30/2013 | 01/18/2023.
86562M  AA 8 | SUMITOMO MITSUI 4.436 04/02/2024...........coovvevevvvvsmsesesnsesesssescssesisisesasesesesins | ceveeees R[.. ..2FE] ...............1,000,000 | .....104.801 1,048,012 1,000,000 1,000,000 4436 | ......4436 |AO...... | oo 10,967 | coovvvvvere 22,180 | 03/26/2014 | 04/02/2024.
86765B AG 4 [ SUNOCO LOGISTICS 5.50 02/15/2020.........crvvevusesesesesessssssssssssssssssssssssssssasins | wovvenes [ oo | coveriies 1] 2FE| 1,993,440 | .....109.451 2,189,029 2,000,000 1,996,206 625 5.500 15543 | FA oo | v 41,556 | oo 110,000 | 02/09/2010 | 02/15/2020.
86787E  AM 9 [ SUNTRUST BANKS 7.25 03/15/2018........ccoovvvvvrrrrrrrnrnnnnnennnsnnnsnnssssssssssssssssssesss | cenens ..2FE +.993,430 | .....115.681 1,156,808 1,000,000 997,359 707 .7.250 1384 IMS | e 21347 | v 72,500 | 03/12/2008 | 03/15/2018.
86787G  AD 4 | SUNTRUST BANK 5.2 01/17/17...coovvvvvererenenenenenenenenenenenesesesesesesesssssssssssssssessssss | ceveeees ..2FE ......305,076 | .....106.928 327,200 306,000 305,807 87 5.200 5.233 | Weeerees | o 7,249 | s 15,912 | 12/01/2004 | 01/17/2017.
867914 AZ 6 | SUNTRUST BANKS 6.00 09/11/2017...c.ccccuresescsesesesssssssessssssssssssssssssssssssssses | vevevens ..2FE] ..............1,999,840 | ....110.875 2,217,492 2,000,000 1,999,949 17 6.000 .8.001 | MS.oooo | v 36,667 | .ccocccrrene 120,000 | 09/05/2007 | 09/11/2017.
87124V AD 1 [ SYDNEY AIRPORT F 3.90 03/22/2023..........coooomeeemmemmmermmemmmmsemmsmmemmsmsssssssmsesenens | cee [ [— 1]....2FE ......998,160 | .....102.781 1,027,815 1,000,000 998,466 155 3.900 3922 |MS...... 10,725 39,000 | 10/16/2012 | 03/22/2023.
87151Q  AA 4 | SYMETRAFINL 6.125 04/01/2016.....cccceeervverrrrrcsssermverenssesssssmnsenenesssssssnnsnens | cevesss [ oo | wvvveeen 1 ..2FE ....3,044,120 | .....104.905 3,147,145 3,000,000 3,007,438 (5,593) | coverererererereresesesssesiens | e [ 8125 [ 5916 [ AL, | o 45,938 | ..o 183,750 | 12/11/2006 | 04/01/2016.
87165B  AD 5 [ SYNCHRONY FINANCIAL 4.25 08/15/2024.........cocvcvvvvverererirercrrrssssssssssssssssssns ...102.667 1,026,669 1,000,000 998,125 65 16,528 08/06/2014 | 08/15/2024.
87236Y AD 0 | TD AMERITRADE 3.625 04/01/2025 .101.291 2,025,811 2,000,000 1,999,001 1 13,896 10/17/2014 | 04/01/2025.
87246Y AC 0 [ TIAAASSET MGMT 4.125 11/01/2024 .102.524 2,050,480 2,000,000 1,997,752 32 13,979 10/27/2014 | 11/01/2024.
872540 AM 1 | TUXCOSINC 6.9504/15/2019 ...118.940 1,189,398 1,000,000 999,050 184 14,672 69,500 | 04/02/2009 | 04/15/2019.
87425E  AG 8 [ TALISMAN ENERGY 5.125 05/15/2015........coovvvvvmnmnrnnnrnnnnnnneeneneneseseseseseeesesesees [ s ..101.270 3,038,098 3,000,000 2,999,880 313 | e | e | cveneen8.125 100005136 [ MNLecets | s 19,646 | ..cooocvere 153,750 | 05/09/2005 | 05/15/2015.
87612E  BD 7 [ TARGET CORP 3.50 07/01/2024..........cocoovvvvvrrernvennnennnnncnnnnnnnnnneensenssssseesessseseses | ovssnes | oo | coveriie 1 AFE ...1,991,120 | .....103.901 2,078,021 2,000,000 1,991,512 392 3.500 3553 | JJ....... 35,972 06/17/2014 | 07/01/2024.
878055 AD 4 | TCF NATIONAL BK 6.25 06/08/2022............cccccueummmmmmmmmmmmmmmmmmmmmsmmmmmmmsnsssnsssnnnenes | ceveeees | eo [ ivenanens ..2FE ......990,860 | .....108.675 1,086,748 1,000,000 992,688 748 6.250 B.375 | D | s 3,993 | e 62,500 | 06/05/2012 | 06/08/2022.
87969N  AC 9 [ TELSTRA CORP LTD 4.80 10/12/2021.......cccccurmrurmrmimmmmmmmmmmmsmsmmmssmmssssssssssesannnens [ vevens [ [p— 1] AFE| 2,175,500 | ....112.724 2,254,484 2,000,000 2,131,224 (16,744) ..4.800 3697 |AO...... 21,067 96,000 | 04/03/2012 | 10/12/2021.
88165F AG 7 | TEVAPHARMFIN BV 2.95 12/18/2022.........ccoovcvvmererencrcrcrcrcrcncncncncncrcscncncsenenens | e [ [p— 1]...1FE .....998,020 | .......97.406 974,059 1,000,000 998,377 178 2.950 2973 | D | s 1,085 | oo 29,500 | 12/13/2012 | 12/18/2022.
88166J AA 1 | TEVAPHARMFIN IV BV 3.65 11/10/2021.........ccccuumemmmmmmmmmmiiesssesmsmsesessnennns | ceveeees [ (- 1 AFE ......996,350 | .....102.287 1,022,867 1,000,000 997,357 333 3.650 3894 | MN..oooo | e AT [ 36,500 | 11/07/2011| 11/10/2021.
88224P  JS 9 [ TEXAS CAPITAL BK BKNT 5.25 01/31/2026.........ccooveureerererecececrcccecscscscscscscecees [ v ..2FE ....2,000,000 | .....105.982 2,119,647 2,000,000 2,000,000 5.250 LAV I [ 44,042 | oo 52,500 | 01/28/2014 | 01/31/2026.
882508 AW 4 | TEXAS INSTRUMENT 2.25 05/01/2023........cococvvvemerencncrcncncncncncncncnenencncncsenenenens | cvvveeee | oo [ v 1 AFE 1,961,460 95.054 1,901,074 2,000,000 1,967,187 3,506 2.250 12469 | MN.ooo | e 7,500 | oo 45,000 | 05/01/2013 | 05/01/2023.
883556 AZ 5 | THERMO FISHER 3.60 08/15/2021 1,996,180 | .....103.123 2,062,454 2,000,000 1,997,319 352 3.600 3.623 | FA.oooe [ v 27,200 | ccoovoicee. 72,000 | 08/09/2011 | 08/15/2021.
884903 BK 0 | THOMSON REUTERS 3.95 09/30/2021 .105.289 1,052,887 1,000,000 996,953 386 9,985 39,500 | 09/28/2011| 09/30/2021.
886546 AA 8 | TIFFANY & CO 3.80 10/01/2024 ....100.612 1,006,123 1,000,000 997,089 69 10,133 09/22/2014 | 10/01/2024.
887317  AK 1 | TIME WARNER INC 4.75 03/29/2021........cceeeevevevemesesereseneseresesesisesicssssssssssninnns | wevvveee | oo [ v 1 ..2FE ......989,430 | .....109.375 1,093,748 1,000,000 992,812 963 | covvvvvrverrnnennnennnnneneeens | e | o750 | 4885 [ MS | 12,139 | oo 47,500 | 03/29/2011 | 03/29/2021.
887317 AN 5 | TIME WARNER INC 4.00 01/15/2022..........ccceeeueeeveverevesevevcvevevesisiivcisiicssinininins | evveveee | oo [ v 1]....2FE ......982,970 | .....105.036 1,050,364 1,000,000 987,504 1497 | oo | i 04000 | 18207 [ I | 18,444 | ..o 40,000 | 10/12/2011 | 01/15/2022.
88732) AP 3 | TIME WARNER CABLE 8.75 02/14/2019.........cccooumuvusmvmsmsescncscscscscccsvsvevesasavasans | coveeeae | oo | e 1 ..2FE ...2,405,380 | .....123.822 2,476,435 2,000,000 2,309,893 (66,922) 8.750 4579 | FA o | 66,597 | ..cocccccn. 175,000 | 07/17/2013 | 02/14/2019.
88948A AR 8 [ TOLL ROAD INV I10.00 02/15/16........ccoourerermrererirmsmmismsisisisismsmsmsssmsmsssssmsssssssannes | svsssees | oo | coveviies 1]...1FE ......048,525 | ......96.068 1,441,025 1,500,000 1,383,899 95,999 .7.320 | FA...... 09/25/2009 | 02/15/2016.
891027 AN 4 | TORCHMARK CORP 6.375 06/15/2016...........cccoseeceesesccescscscscscscscscscsssisssssianns | v | oo [ v 1]...2FE ..2977,410 | ....107.356 3,220,673 3,000,000 2,995,736 2,709 6.375 B.479 | D | e 8,500 | .oovovereren 191,250 | 06/20/2006 | 06/15/2016.
89153V AB 5 [ TOTAL CAP INTL SA 2.875 02/17/2022.........ccceeeevcsivcicseicscisscsesisssesssssssssisisssin [ v X [p— 1 AFE 1,933,780 99.034 1,980,673 2,000,000 1,950,142 6,118 2.875 3270 | FA | i 21,403 | oo 57,500 | 03/30/2012 | 02/17/2022.
89153V AG 4 [ TOTAL CAP INTL 3.7 01/15/2024..........ccooomrmrirmmmmmmmmmmmimmmssmssmsmssssssssssssssssssssssssens [ venens 3 [p— 1 AFE ...1,994,900 | ....103.277 2,065,542 2,000,000 1,995,432 414 3.700 3730 | e | i 34,122 | o 68,450 | 08/05/2013 [ 01/15/2024.
89153V AL 3 [ TOTAL CAP INTL SA 3.75 04/10/2024............cocoommmmmmmmmimieriimmmimmninisininssssssssssssens [ venens 3 [p— 1 AFE ...2,977 470 | .....103.988 3,119,625 3,000,000 2,979,570 2,100 3.750 3.838 | AO...... | v 25313 | cooves 82,813 | 01/08/2014  04/10/2024.
891906 AB 5 | TOTAL SYSTEM SVC 3.75 06/01/2023 ..992,400 | .....97.977 979,769 1,000,000 993,441 849 | oo | v [ 0000003750 | 100003842 [ Dt | s 3125 | i 37,500 | 05/15/2013 [ 06/01/2023.
89233P  5F 9 [ TOYOTAMTR CRED 3.40 09/15/2021 MTN. ..104.607 2,092,144 2,000,000 1,996,436 465 20,022 68,000 | 09/08/2011 | 09/15/2021.
89233P 5T 9 [ TOYOTAMTR CRED 3.30 01/12/2022 .103.916 1,039,165 1,000,000 997,266 340 15,492 33,000 | 01/09/2012| 01/12/2022.
893045 AE 4 | TRANS-ALLEGHENY 3.85 06/01/2025 ..2FE 1,998,480 | .....100.735 2,014,695 2,000,000 1,998,484 4 4278 12/08/2014 | 06/01/2025.
89346D AF 4 [ TRANSALTA CORP 4.50 11/15/2022.........cccccccevcvevevevevevevivcvcvevevivesesasssesssesssasess | o [ L | v 1 ..2FE ...1,965,320 | .....100.482 2,009,632 2,000,000 1,971,481 2,930 11,500 90,000 | 11/02/2012 | 11/15/2022.
898813  AK 6 | TUCSON ELEC PWR 5.15 11/15/2021.........coooomvvvmmmvivivmmmvivimmmmsnssmmmsnsmssssssssnnnnns | evvenees | oo [ v 1]....2FE ......996,820 | ....111.763 1,117,631 1,000,000 997,659 277 | evvvvvvennvnnnvenenennenseens | eevvvveveeececeneceneneseees [ 008180 100005191 [ MNL | nnn 6,581 | ..o 51,500 | 11/03/2011 | 11/15/2021.
898813 AL 4 | TUCSON ELEC PWR 3.85 03/15/2023............ccccmmmmmmmmmmmmmmmmmmmsmmmsmsmmsmsssssssssnssnnns | svvvvnes | oo [ vovvvennns 1 ..2FE .....996,750 | .....101.942 1,019,422 1,000,000 997,354 269 3.850 .3.888 [ MS...... 11,336 38,500 | 09/11/2012| 03/15/2023.
899896 AC 8 | TUPPERWARE BRAND 4.75 06/01/2021...........ccccoeevevevevevcvcvevevsvcrivcvivcvivivivinin | cvvvvene | oo [ v 1 ..2FE ..1,979,780 | ....107.148 2,142,960 2,000,000 1,985,932 1,827 .4.750 4879 | JD....... 7917 95,000 | 05/25/2011 | 06/01/2021.
902118  BL 1 | TYCOINTL FINANCE 8.50 01/15/2019........cccccccicieievcvcvcvsvivcvivivcvivcvcvivivcriviris | voveveee 3 [p— 1] AFE| 1,213,060 | .....121.775 1,217,748 1,000,000 1,000,000 (26,205) ..8.500 8.500 | oo | i 39,194 | oo 85,000 | 10/27/2009 [ 01/15/2019.
902133 AR 8 | TYCO ELECTRONICS 3.45 08/01/2024............ccooooosivcsisicisciiicicsiisiiisiiisiiciiiiiiss | oo 3 [p— 1] AFE| 996,140 | ....102.013 1,020,133 1,000,000 996,201 61 ..3.450 3497 |FA..... 14,471 07/28/2014 | 08/01/2024.
902494 AT 0 | TYSON FOODS INC 4.50 06/15/2022.........cocoeveverercrererercrcscscscsesessssssssssssssssssssss | evveveee | oo | v 1]...2FE[ ..........994,580 | ...108.107 1,081,069 1,000,000 995,740 470 ..4.500 4568 | JD....... | oo 2,000 | oo 45,000 | 06/06/2012 | 06/15/2022.
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90261A AB 8 [ UBS AG STAMFORD 7.625 08/17/2022 (COCO)......oevurerererersssssssssssssssssssssssss | coveie R[.. ..2FE] ...ccc....1,015,000 | .....117.179 1,171,791 1,000,000 1,012,357 (1,169) 7625 | 7410 | FA e | o 28,382 | coooreren. 76,250 | 08/10/2012 | 08/17/2022.
90261X GD 8 [ UBS AG STAMFORD 4.875 08/04/20...........cccooveverererererererercsesssssssssssssssssssssssses | v R[.. AFE] 1,967,518 | 111,412 2,174,760 1,952,000 1,961,570 (1,461) ABT5 | oot ATT4 | FA | s 38,857 | coovrerrrnns 95,160 | 07/29/2010 | 08/04/2020.
902691 AD 6 | UGI UTILITIES B 5.753 09/30/2016.........cocvsveurecerersessesssssrsssssesssesssessssssssssssssesans | svvvvees | oo [ v 1]..1FE| .............1,000,000 | .....106.905 1,069,053 1,000,000 1,000,008 (4) 5.753 | ...t 5.753 |MS.coo. | v 14,542 | oo 57,530 | 09/12/2006 | 09/30/2016.
90320W  AA 1 [UPMC HEALTH SYSTEM 3.853 12/15/2021........cocveveveverevererererevereresenensnnennnnees | wovsenes [ oo | coveriren 1]...1FE[ ..............2,000,000 | .....104.645 2,092,891 2,000,000 2,000,024 (3) 3.853 3.853 | UD.ccocee | e 3425 | v 77,060 | 11/23/2011 | 12/15/2021.
90520G  AA 4 | UNION BANK CALIF 5.95 05/11/2016........ccovvvvvvrrrrrnrerennnenenennnenensnesenesesessseseeees | ceveeees .AFE] ...2,566,075 | .....106.074 2,651,859 2,500,000 2,511,954 (8,238) 5.950 .5580 |MNL.oooo | e 20,660 | oo 148,750 | 01/24/2007 | 05/11/2016.
907833  AE 7 | UNION PACIFIC RR 6.7 02/23/19....cccceeesecrrrrrrersssssrmerernsssesssssmssesensessssssssssnns | wereveee | oo | cvevenes 1]...1FE +00250,535 | .....108.841 283,261 260,253 257,727 1,374 6.700 D319 | FA | e 6,200 | .oovvvrenennns 17,437 | 07/28/1999 | 02/23/2019.
90783T  AA 8 | UNP CO 2004 TRST 04-1 5.404 07/02/2025..........ccoommmmmmmmmemmmmmmmmemmnsnmnenesenenenens | veverene LAFE] 2,225,112 ] .....108.255 2,408,798 2,225,112 2,225,112 ..5.404 5404 | M | s 59,789 | cccooveren. 120,245 | 07/22/2004 | 07/02/2025.
908594  AC 8 | UNION TANK CAR CO 4.71 05/15/2020..........ccccccmmmreieermrrrssssssemerersessesssenenes | werenees we] ......545,455 | ....110.418 602,277 545,455 545,447 2 .4.710 . AT10 3,283 25,691 | 06/07/2005 | 05/15/2020.
90919U  AA 2 [UNISON LEASE FND 5.349 04/15/17.......cccouvmvvvmvemmvvevevesessssssssssssssssssssssssssssennns | cvsseses | oo | covevsres 1 AFE ..2,990,000 | .....105.011 3,150,319 3,000,000 2,995,880 1,645 5.349 | .....5474 | MON... [ s YK 160,470 | 02/18/2011| 04/15/2017.
909287  AA 2 | UAL 2007 PT TRUST 6.636 07/02/22 ...107.250 703,730 656,159 639,163 2,758 43,543 | 04/30/2010 ] 07/02/2022.
90932P  AA 6 [ UNITED AIR 2014-1 A 4.00 04/11/2026. ..102.500 1,025,000 1,000,000 1,000,004 4 .8,889 20,444 | 03/24/2014 | 04/11/2026.
90932Q AA 4 | UNITED AR 2014-2 A 3.75 09/03/2026 ..101.000 1,010,000 1,000,000 1,000,015 15 14,583 07/28/2014 | 09/03/2026.
91159H HK 9 [USBANCORP 3.60 09/11/2024 ...101.438 3,043,127 3,000,000 2,993,920 160 3.600 3625 |MS...... 33,000 09/08/2014 | 09/11/2024.
913017  BQ 1 | UNITED TECH CORP 6.125 02/01/2019.......cocvcvemerermrcsmcmnmesemsssmsssssesssesssssssienes | eeveeeee | oo [ v 1 AFE ...2,240,100 | .....116.151 2,323,029 2,000,000 2,116,013 (25,312) 6.125 4552 | FA | i 51,042 | oo 122,500 | 08/04/2009 | 02/01/2019.
913017  BR 9 | UNITED TECH CORP 4.50 04/15/2020..........ccceceemesereserereresesesesesesesesisesinssnsines | wevevene | oo [ v 1 AFE ...1,990,020 | .....110.843 2,216,869 2,000,000 1,994,328 929 .4.500 4561 |AO...... 19,000 90,000 | 02/23/2010 | 04/15/2020.
91324P  CC 4 [UNITEDHEALTH GROUP 2.875 03/15/2023.........ccocvvvvrurerernrcnenerenenenenceeneneeesens [ ovvenes [ oo | coveiiies 1 AFE +..995,930 | .......99.284 992,836 1,000,000 996,599 362 2.875 2922 | MS..... | oo 8,465 | .....ooouue 28,750 | 02/25/2013 | 03/15/2023.
91529Y  AH 9 [ UNUM GROUP 5.625 09/15/2020............ccommmmmvvvmmmrmnereseresesmsesesssssesssssssssssssssssnes | svssenes | oo | coveveies 1]...2FE ...2,010,300 | ....113.247 2,264,941 2,000,000 2,006,542 (954) 5.625 5.557 |MS...... | ccocvvvecccs 33125 | e 112,500 | 09/09/2010 | 09/15/2020.
918204 AV 0 | VF CORP 3.50 09/01/2021......coovvvrvvvvrrvrrrnnennnnnenenenenenesesesenesesenesesesesesesesesesesssesess | svvvvees | oo [ v 1 AFE .....996,900 | .....105.753 1,057,529 1,000,000 997,823 285 3.500 3.537 |MS...... 11,667 35,000 | 08/17/2011| 09/01/2021.
91911T  AJ 2 | VALE OVERSEAS LTD 5.625 09/15/2019......cococremememenemencnenencncncncnenenssesssseesesees | vevevens [ (- 1 ..2FE 992,320 | .....106.554 1,065,545 1,000,000 995,848 749 MS...... 16,563 56,250 | 09/08/2009 | 09/15/2019.
91911T AL 7 | VALE OVERSEAS 4.625 09/15/2020...........cccoesmsesusesescsirsrmscesessssssssssisssssssisissses | covevens X [p— 1]...2FE ...1,980,600 | .....101.446 2,028,917 2,000,000 1,987,836 1817 MS.oo | i 27,236 | ccovvernn: 92,500 | 09/08/2010 | 09/15/2020.
91911T  AM 5 | VALE OVERSEAS 4.375 01/11/2022........ccceeeviiiiiiisescsisisesssssssssssssssssssssssessssses | v [ [p— 1 ..2FE ...1,843,780 | .......96.432 1,928,648 2,000,000 1,866,443 15,174 [T [ 41,319 | e 87,500 | 06/24/2013 [ 01/11/2022.
91913Y AR 1 [ VALERO ENERGY 6.125 02/01/2020. 1,987,380 | ....113.413 2,268,254 2,000,000 1,992,600 1,204 02/03/2010 | 02/01/2020.
919794  AB 3 | VALLEY NATL BANC 5.125 09/27/2023, 2,016,395 | .....108.258 2,165,165 2,000,000 2,014,885 (1,315) 10/23/2013 | 09/27/2023.
920355 AG 9 | VALSPAR CORP 4.20 01/15/2022 ...998,540 | .....107.328 1,073,276 1,000,000 998,913 130 01/10/2012 | 01/15/2022.
92239M  AE 1 | VECTREN UTILITY 5.7508/01/2018.........ccoccceceieveveverererersserererererererereverevireres [ ceveeee | e 991,770 | .....111.068 1,110,679 1,000,000 997,351 647 5.750 5.833 | FA.cco. [ v 23,958 07/24/2003 | 08/01/2018.
92276M AW 5 | VENTAS REALTY LP 4.75 06/01/2021.........ccoocvvvmvvvevmvvrmnenenmnnnnnnnssnsnsssssssssssssnns | sesssene | oo | coveeeeee 1]....2FE ...1,982,640 | .....108.763 2,175,253 2,000,000 1,987,998 1,560 .4.750 4.860 | JD....... 7917 95,000 | 05/10/2011 | 06/01/2021.
92343V BC 7 [ VERIZON COMM INC 3.50 11/01/2021.......ccccrescrcrcsescscscsiscscscscscsisesisssesisisiss | i [ o | v 1 ..2FE ...1,028,220 | .....102.291 1,022,912 1,000,000 1,020,995 (2,713) 3.500 3.156 | MN...... 5833 35,000 | 03/30/2012| 11/01/2021.
92343V BR 4 [ VERIZON COMM INC 5.15 09/15/2023..........ccoovevcrercrcscrcscsiscscscscscssssscsssssssssins | oo [ o | o 1 ..2FE ...2,990,280 | .....110.736 3,322,089 3,000,000 2,991,257 770 5.150 5192 | MS.... | oo 45492 | .......... 153,213 | 09/11/2013 | 09/15/2023.
92765Y AA 5 [ VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023..........ccocovvvvcvcvmrcicrcccccscscscsescacaes [ v 3 [p— 1]...2FE ...1,790,028 | .....102.250 1,830,303 1,790,028 1,790,029 5.000 5.031 | JAJO...[ ccoccovcccce. 16,906 | ...ooovvvv 89,750 | 10/07/2013 | 10/23/2023.
927804 FK 5 | VIRGINIAELEC & PWR 2.95 01/15/2022...........cccvvvvvvvvrvrnrerennnnnnnnnnnnnnnnnnssensnnnns | wvvevees | oo [ v 1]...1FE .....997,590 | .....100.989 1,009,893 1,000,000 998,234 222 2.950 2978 | o | i 13,603 | .ooovvvv 29,500 | 01/09/2012 | 01/15/2022.
92849T  AJ 7 | VITERRA INC 5.95 08/01/20........000mmmmmresrivvvvenmmssssssssssssesssssssssssssesssssssssssssens | sosevees L 1 ..2FE ......994,810 | ....110.170 1,101,700 1,000,000 992,854 1,046 5.950 6.103 | FA.... 24,792 59,500 | 07/30/2010 | 08/01/2020.
92857W  BC 3 [ VODAFONE GROUP 2.95 02/19/23 ...1,990,740 | ......95.976 1,919,523 2,000,000 1,992,266 828 2.950 3.004 |FA..... 21,633 59,000 | 02/11/2013 | 02/19/2023.
928670 AB 4 | VOLKSWAGEN INTL FIN NV 4.00 08/12/2020...........cococverermvevereverenmnnnnnnsnnnnennns 1,052,350 | .....106.688 1,066,885 1,000,000 1,036,744 (5,871) 04/02/2012 | 08/12/2020.
92935H AA 7 [WCP 2010-1 A4.141 11/15/2015 3,464,763 | ....101.457 3,514,000 3,463,550 3,446,231 (8,186) 03/01/2012 | 11/15/2015.
92935H AB 5 [WCP 2010-1 B 6.829 11/15/2015 ..102.664 1,026,640 1,000,000 1,000,001 (1) 11/01/2010| 11/15/2015.
92936M  AB 3 | WPP FINANCE 2010 4.75 11/21/2021 ....109.260 1,092,599 1,000,000 996,805 383 11/02/2011 ] 11/21/2021.
931009 AE 4 | WAKE FOREST UNIV 3.451 01/15/2032 2,290,000 | .....102.214 2,340,701 2,290,000 2,289,974 1 07/26/2012 | 01/15/2032.
93884P  CQ 1 [ WASH GAS LIGHT MTND 6.49 09/27/2027.........coooevvvirvriririsisssisssssssssisssssisssiss | v AFE ..1,677,675 | ....124.935 1,874,021 1,500,000 1,620,673 (6,358) 01/21/2003 | 09/27/2027.
939653 AL 5 | WASHINGTON REIT 4.95 10/01/2020..........cccocvermrmrmrmrermrerermrnrmsssssnsnsssssssssssnsnes | svvvvees | oo [ wovvvennns 1 ..2FE ...2,975970 | .....108.149 3,244,481 3,000,000 2,984,753 2,234 09/23/2010 | 10/01/2020.
94707V AA 8 [ WEATHERFORD INTL 5.125 09/15/2020..........ccovvvvvvvrvrrrcrerencnnncsnsnsesesesssesesesess | ovenene [ oo | coveviis 1 ..2FE ...2,004,070 | .......97.067 1,941,343 2,000,000 1,998,880 164 09/16/2010 | 09/15/2020.
94707V AC 4 [ WEATHERFORD INTL 4.50 04/15/2022.........coovvvvvvvercrcrcrcrcscicnsseicssssscsssssssssssiss [ e [ | v 1]....2FE ......998,550 | .......89.056 890,561 1,000,000 996,962 344 03/30/2012 | 04/15/2022.
94973V AW 7 [WELLPOINT INC 3.70 08/15/2021.........cocvvvvvvverevermnrrrvnnnvennennrnnenseesesesenenenesesenes | ossenes [ oo | coviisis 1 ..2FE ...1,997,680 | .....104.692 2,093,848 2,000,000 1,998,370 213 08/10/2011 | 08/15/2021.
94974B FJ 4 [WELLS FARGO CO 3.4502/13/2023...........ococvmrmvermrmrerermresmsnsssssnsssnsnsssssssssssssses | eovvvene | oo | cveveresenes LAFE] 999,410 ] ..100.887 1,008,874 1,000,000 999,506 52 02/06/2013 | 02/13/2023.
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94974B FY 1 [WELLS FARGO CO 4.10 06/03/2026............ccoommmvmmeverevevevesensssssssssssssesssssssssesenes | renene LAFE] n..4,994,850 | .....101.882 5,094,076 5,000,000 4,995,045 195 4.100 111 P ID | e 15,944 | oo 102,500 | 05/27/2014 | 06/03/2026.
95709T AD 2 | WESTAR ENERGY 5.10 07/15/2020..........cccovvvvrveverrrnenrernennnnnnennnnnnnnnnsesnsssssenenes | svvenens | oo [ covvvnnnns 1| AFE| 1,145,540 | ....112.736 1,127,358 1,000,000 1,101,444 (16,548) 5.100 13093 | Wi | s 23517 | v 51,000 | 04/02/2012| 07/15/2020.
961548  AS 3 | WESTVACO CORP 7.50 06/15/2027........ccovvvvvvvvnrnrnenennenennsesensnesesesssesesesesesesess | veverens w2FE] 344,253 | ...110.386 375,313 340,000 343,264 (156) ..7.500 11381 | D | e 1133 | 25,500 | 04/05/2006 | 06/15/2027.
96928* CN 5 [ WALGREEN-AURORA IN 6.66 9/15/2031...........cosveveveveversreressseseresesesesesesesesess [ oo w2 | i 748,126 | .....115.346 862,934 748,126 748,126 6.660 1. 8.753 | MON... | e 2214 | 49,825 | 12/17/2009 | 09/15/2031.
96928* CQ 8 | WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......ccooeeecvcvvvrrvesessssmmeenreneessessis | coreee w2 | 843,202 | .....115.346 972,599 843,202 843,202 .6.660 1.8.753 | MON... | coovcvvvcicras 2,496 | oo 56,157 | 12/16/2009 | 06/15/2033.
96928* CR 6 [ WALGREEN-CHICAGO 6.66 5/15/2034............ocooverererererererereresesessssssssssssssssenss | covene 2 ..1,123,995 | ....1115.346 1,296,483 1,123,995 1,123,995 6.660 1. 8.753 | MON... | coovovcvcicrcs 3327 | i 74,858 | 12/23/2009 | 05/15/2034.
96928* CS 4 [ WALGREEN-SULPHUR SP TX 6.66 10/15/2033.........cccccummmmmmmmmmmmmmmmememesenenennns [ cerene B N 1]...115.346 1 1 1 6.660 ...5.753 | MON.. 0 | 12/18/2009 | 10/15/2033.
969457  BW 9 | WILLIAMS COS INC 4.55 06/24/2024...........ccooooeeeeveeeeeiiiiriieivenensnennnnnsnennsssssenens | svveeens | oo [ covivinens 1]...2FE .....997,380 | .......93.033 930,330 1,000,000 997,489 109 ..4.550 ...4.583 | JD....... 885 | 22,750 | 06/19/2014 | 06/24/2024.
96950F AL 8 | WILLIAMS PARTNER 4.50 11/15/2023...coovvvvvevereeeeeeereeeeeeeeeseeeeeeeseeseeseessseesssssens | eevereee | oo | v 1 ..2FE ...1,987,920 | ....101.354 2,027,073 2,000,000 1,989,026 983 .4.500 4576 | MN.c | e, 11,500 | oo 90,000 | 11/12/2013 | 11/15/2023.
97650W  AF 5 [ WINTRUST FINL 5.00 06/13/2024. ...105.349 2,633,732 2,500,000 2,500,000 [ ..ovvvvvccrcmreernrrrcses | e | e | e | 8000 | 100e5.000 | D | coiviirnnnnen8,250 | v 62,500 | 06/10/2014 | 06/13/2024.
980888 AD 3 | WOOLWORTHS LTD 4.00 09/22/2020. .106.816 2,136,324 2,000,000 1,998,474 233 80,000 | 09/14/2010 | 09/22/2020.
981811  AD 4 | WORTHINGTON INDS 6.50 04/15/20. .113.584 1,135,844 1,000,000 999,336 102 65,000 | 04/08/2010  04/15/2020.
98310W AB 4 | WYNDHAM WORLDWIDE 6.00 12/01/2016 ...107.620 17,219 16,000 15,982 8 | oo | e [ 10000008000 [ 110108062 | Do [ 80 | 960 | 11/30/2006 | 12/01/2016.
98417E  AK 6 [ XSTRATA CAN FIN 4.95 11/15/2021.......ccocvevevevererererererenenermsnsnsesesssssssssssssssennes | sossenes | b | coveiiies 1] 2FE| 998,740 | ....104.873 1,048,735 1,000,000 999,077 110 | oo [ e 0004950 | 104966 | MNLcooo | ciiiiiiii6,325 | e 49,500 | 11/03/2011 | 11/15/2021.
98419M  AB 6 | XYLEM INC 4.875 10/01/2021.......oveveverererercscscssessssssssssssssssssssssssssssssssssssssssssins | seveeene | oo | ceveeeeecd 1 2FE| 999,350 | .....108.034 1,080,341 1,000,000 999,543 56 | oo | e | e 4875 | 14883 | AOuccies | 12,188 | 48,750 | 09/15/2011 | 10/01/2021.
984851  AC 9 | YARAINTL SA 7.875 06/11/2019......cccvcveveverereverevenensnssssssssssssssssssssssssssssssssssssess | vevevens [ [p—— 1 W 2FE| 994,890 | ....118.712 1,187,123 1,000,000 997,237 LTV I SVOPOPOOOVOTOTOIOTOTOTOTOTOIOY IVOVOTOTOTOTOTOTOTOTOTOPOTORR NUPOOOOOOY o1 T IVPOOOOOY o)< I I JOVUUORR EOVRPOOOOOOPOOOOORC: e 142 TN T 78,750 | 06/04/2009 | 06/11/2019.
988498  AH 4 | YUM! BRANDS INC 3.75 11/01/2021.......oooovovvieiiiicieieesevesesessnsisnsssnsiens | v | o | e 1]....2FE 1,992,300 | .....102.701 2,054,015 2,000,000 1,994 626 677 ..3.750 .3.795 | MN..... 12,500 75,000 | 08/22/2011 | 11/01/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation .....1,129,031,400 XXX ] 1,193,910,322 ] .......1,128,416,015 | .......1,125,564,510 0] s 420,256 0 0 XXX XXX XXX 13,632,823 | ........ 47,728,192 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00441Y  AC 6 [ ACE 2006-OP2 A2B SEQ FLT 08/25/2036...........ccccovvvvvvervrcrernncnnnencnenenenencnenenes | ovienes [ o | coveriins 2 | 1FM ..317,802 | .......98.455 357,080 362,685 355,634 18,547 MON... 20 974 | 05/13/2011 | 08/25/2036.
007036 GS 9 | ARMT 2005-2 2A1 SEQ CSTR 06/25/2035..........cccvvvvvvvvvvrnrnnnennnnnnnnnnnnnnnsennsnnnens | wvvveeee | oo [ v 2 | 1FM ..T47,773 | ......95.438 762,759 799,223 746,579 3,134 MON... | oo 1,802 | oo 22,127 | 07/24/12013 | 06/25/2035.
02660L AA 8 | AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046.. < 70.529 281,007 398,430 268,192 4,130 MON.... | oo 28 | .................1,393 | 05/20/2008 | 10/25/2046.
05531R  AG 2 [ BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37.. ..100.120 295,673 295,318 290,554 8,705 MON... 478 5,857 | 07/30/2009 | 04/26/2037.
05531U AN 0 [ BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35.............cccoeverererevcccccsvccvcscsiss [ wovvvens [ o | cvvieeenni2 [ 1FM ...525,351 | .....100.860 542,065 537,443 524,156 (519) MON... | oo 2463 | ..o 32,045 | 12/10/2009 | 06/26/2035.
05532C AN 9 [ BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36........ccvcvevcrcrcrcrcrcrcrcrcscrccienes [ oo [ o | v 2 | 1FM ...1,180,579 | .....100.710 1,264,852 1,255,935 1,194,936 22,156 MON... | oo 3011 | s 37,262 | 08/26/2009 | 11/26/2036.
05532E  AG 0 [ BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37...........cccovvuvurvrercerencnnncncncnensess [ i [ o | o 2 | 1FM wn817,196 | .....103.440 443,750 428,993 410,593 521 MON... | oo 2,145 | 25,740 | 09/02/2009 | 06/27/2037.
05532E BB 0 [ BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36..........cococrercrercrcrcrcrcrcscsccicscssiases [ v [ oo | o 2 | 1FM <00 797,405 | .....100.960 817,320 809,548 801,531 2,572 MON... 3,710 44,525 | 05/11/2010 | 03/26/2036.
05532L AL 3 | BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36...........ccovvvvvvvvvevrrcrererernrnsnnnns | v | oo [ v 2 | 1FM ......461,680 | .....102.840 478,380 465,169 463,490 724 MON... 465 | 27,910 | 12/18/2009 | 12/26/2036.
05533C DH 8 [ BCAP 2010-RR6 7A3 SUB SSUP 6.00 2/26/37..........cocveveverercrcrcrcrcrcrencncnenencnens [ s [ o | o 2 | 1FM ...2,576,989 | .....102.781 2,741,176 2,667,000 2,619,958 12,001 MON... | oo 13,335 | e 160,113 | 01/07/2011 | 02/26/2037.
05533D AG 1 [BCAP 2010-RR7 1A7 SUB CSTR 04/26/2035 RE............ccommmvmmmmmmmmmmmeneneninennns [ evvennes [ oo | v 2 | 1FM ...2,495,625 | ......93.800 2,814,000 3,000,000 2,503,939 5,783 MON... | oo 11,552 | oo 147,323 | 03/16/2012 | 04/26/2035.
05533G CN 7 | BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35...........cccovvvvmvmvvvvevenenvnsnsnssennnns | sevvsene | oo | ceveeeee 2 | 1FM ...1,225,043 | ......97.200 1,256,719 1,292,921 1,227,200 15,775 MON... | oo 6,465 | .....oooveveens 77,562 | 04/20/2011 | 10/26/2035.
05534D AU 9 [BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE.........cccoooevcvurcmcrcrcscscrcrccianes [ v [ o | v ) 1FM ...1,697,557 | ....95.714 1,846,371 1,929,042 1,720,070 28,060 MON... 01/06/2012 | 01/26/2036.
05539B  AD 6 [ BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE.... 1,827,500 1,936,400 2,000,000 1,872,013 16,969 MON... 03/13/2012 | 12/26/2037.
05540X BK 8 [ BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 R 1,117,529 1,174,848 1,201,645 1,167,051 34,694 MON... 04/11/2012 | 05/26/2036.
05540X BQ 5 [BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 Rl 1,879,173 1,986,585 2,135,424 1,902,661 29,068 MON... 04/16/2012 | 11/26/2035.
05541D AU 0 [ BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE.... 1,259,287 1,437,918 1,524,100 1,301,352 41,857 MON... L84 ..5,211 | 08/23/2012 | 11/20/2036.
058931  AD 8 | BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036..............cccccccevevevevevevcvcvcviviviviris | wvvevene | oo [ v 2 | 1FM ...1,986,703 86.216 2,431,252 2,819,961 2,038,191 (10,265) MON... | oo 14,100 | oo 170,201 | 03/29/2012 | 03/25/2036.
05948K  ZF 9 [ BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ocvovcvcvcrcrcrcncscrcncncncscscsescscsescsesesens [ s [ o | o ) 1FM ......805,232 75.000 744,437 992,582 715,825 17,846 MON... 94 5,508 | 04/07/2008 | 05/25/2035.
05949C GW 0 [ BOAMS 2005-8 A9 PAC 5.50 9/25/35.........cocvvvvvvvvrvvvrnsnnnnnnnnnsnsnsnsssnsssssssssssssssnes | sosesnes | oo | covevsie 2 | 1FM 00 55,271 96.221 746,319 775,632 702,517 (4,331) MON... | oo 3,555 | oo 42,660 | 10/13/2005 | 09/25/2035.
05949C HM 1 [ BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35.........ccvcvvvevevevevmvevevenenesssnssnnnnns | wovesnes [ oo | covevine ) 1FM ...1,420,022 92.938 1,501,922 1,616,056 1,424,852 5943 MON... | oo KICIOCH I 42,149 | 07/22/2013 | 10/25/2035.
05949C  KS 4 [BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........ccciiiisicccccssscccccccicccsssisiiiass [ oo [ o | v ) . M e 77,341 91.816 80,354 87,516 83,907 (59,923) MON... 2497 | 2,409 | 09/10/2008 | 11/25/2035.
05951F  AB 0 | BAFC 2007-1 TA1B SEQ AFC 1/25/2037..........ccccccccevevevevevcvcvivcvcvsvcvsvsvsnnnnns | evveveee | oo | v 2 | 1FM] ..................345,472 79.986 290,872 363,655 244,018 (28,264) MON... | oo AR 21,279 | 05/13/2008 | 01/25/2037.
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05951U  AC 5 [ BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036...........cccceeseservvererescssssssmsererneesess | sovneee | oo [ cvvsriinn 2 | AFM | s 31,859 | ......83.500 28,002 33,535 24,211 (1,158) 5.791 ...8.156 | MON... 162 | 1,945 | 04/30/2008 | 10/25/2036.
05953Y  AH 4 [ BAFC 2007-4 TA1B SEQ STP 05/25/37......cocvvvvvvvrvrrrnrnennnnnnnsnensssesssssssessssssssseees | cosseses | oo | coveriies 2 | FM| .. 224,902 | .......82.000 210,892 257,185 191,193 820 5.774 1.7.894 | MON... | e 1,237 | o 14,849 | 04/25/2008 | 05/25/2037.
05955D AA 3 [ BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.......cococvevevevererererererenenesssssssssssssssssssssssens | cvsseses | oo | coversres 2 | 1FM]| ... 125,758 | .....100.441 126,312 125,758 125,758 603 6.000 ...6.076 | MON... ..629 .7,545 | 01/06/2010 | 09/26/2037.
05955Q  AA 4 | BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.........ccocuumemmmmmmmmmmmmmmmmmmmmnnennnnnnnns | sevveene | oo | cvreeece 2 | 1FM ...1,894,862 | .....104.900 2,092,327 1,994,592 1,937,095 32,980 6.000 11976 | MON... | oo 9,973 | coovevererens 119,700 | 11/24/2009 | 08/26/2037.
05955Q AC 0 | BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE.........cocvvverereverererernrererennrnrennnnnnnenens | svvvvene | oo | cevereec 2 | 1FM ...1,476,560 | .....104.360 1,570,382 1,504,774 1,492,136 6,590 6.000 1.8.415 | MON... | e 7524 | o 90,218 | 12/08/2009 | 10/26/2036.
05956D AC 8 [ BAFC 2010-R5 1A2 SUB SSNR 6.0 10/26/2037..........ccoovvvvvururercrencrcneecncnenenenes | orvenes [ oo | coveriins 2 | 1FM ...1,930,000 | .....103.290 2,065,800 2,000,000 1,961,781 9,229 6.000 ...8.667 | MON... | ccccooveccene 10,000 | oo 120,000 | 03/22/2011| 10/26/2037.
05990H AA 1 [BAFC 2010-R2 1A1 SEQ SSNR CSTR......covvvrrrrereneremenenenerenerenenesenesesesesesesesesess | ovvenes | oo | coveriis 2 | 1FM ...1,540,852 | .....105.930 1,626,126 1,535,095 1,523,687 1,585 6.000 5.920 | MON... [ s YACTETN [— 92,120 | 02/10/2010 | 08/26/2037.
05990H AB 9 [ BAFC 2010-R2 1A2 SEQ 6.00 8/26/2037..........ccccuuumemummmmmmmemmmmmmmmmmmmmmmsmsssssssssnens | evvsenes | oo | coversis 2 | 1FM ......466,250 | .....106.380 531,900 500,000 479,125 3,374 6.000 ....1.064 | MON... 2,500 30,004 | 09/23/2010 | 08/26/2037.
05990H AH 6 [ BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........ccccuuummmmmmmmmmmmmmmmmmmmmmmmmmmssessssssssnens | evsvenes | oo | coversrs 2 | 1FM ...1,886,255 | ......87.032 2,856,854 3,282,551 2,084,609 56,190 MON... | wooovevvvvenens 32,866 | .ccooceveene 180,579 | 09/23/2010 | 08/26/2037.
07384Y  KF 2 [ BSABS 2003-AC4 A SEQ 5.5 09/25/2033 ...105.781 1,673,246 1,581,799 1,596,270 (3,602) MON... 86,989 | 07/10/2013 | 09/25/2033.
1248MP  AA 2 | CBASS 2007-MX1 A1 SEQ STP 12/25/36 27,547 27,605 27,605 MON... ,701 | 05/08/2007 | 12/25/2036.
125431 AH 9 [ CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36 312,761 468,556 314,345 34,947 MON... 12,775 | 08/29/2007 | 06/20/2036.
12641P  AA 2 | CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36. ...105.250 1,108,694 1,053,391 1,044,007 (7,643) MON... 160,543 | 05/29/2009 | 01/26/2036.
12641P  AD 6 | CSMC 2009-6R 1A2 SUB SSUP 5.75 1/26/36.........ccocvcverererercnerererererceecsensseeeees | ceveeeee | oo [ i 2 | 1FM ....330,000 | .....103.250 340,725 330,000 329,176 (235) MON... | 1,581 | s 18,967 | 05/29/2009 | 01/26/2036.
12641P  AE 4 | CSMC 2009-6R 1A3 SUB SSUP 5.75 1/26/36.........ccocvcvercrerercrcrencrcrerccseseeeseeeees | ceveveee | oo [ i 2 | 1FM ...180,000 | .......98.000 176,400 180,000 179,621 (102) MON... | o883 | e 10,345 | 05/29/2009 | 01/26/2036.
12641P  AF 1 | CSMC 2009-6R 1A4 SUB SSUP 5.75 1/26/36.........ccocvcverercrercncrercnerercesesensseeeees | eeveveee | oo [ v 2 | 1FM ...150,000 | .......94.750 142,125 150,000 31,316 6,036 MON... 8,621 | 05/29/2009 | 01/26/2036.
12641P  AG 9 | CSMC 2009-6R 1A5 SUB SSUP 5.75 1/26/36.........ccocvcrererercrcrcnercncrercesesesssneeens | cevvveie | oo [ v 2 | 1FM ...120,000 | .......87.250 104,700 120,000 5,957 124 5.750 | ....139.233 | MON... 575 6,897 | 05/29/2009 | 01/26/2036.
12641P  AH 7 | CSMC 2009-6R 1A6 MEZ SSUP 5.75 1/26/36..........cocovvvvvvvvvvenvnnnvnnnnnnnnnsennnnnnnns | covveees | oo [ v 2 | M| 66,617 | ......78.000 93,600 120,000 3,280 5.750 | ....269.794 | MON... 575 6,897 | 05/29/2009 | 01/26/2036.
12641P  AJ 3 | CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35........cccocveveeceemeececeemeeneceneeeeeees | coveeeee | oo [ v 2 | 1FM ...1,871,781 | .....104.000 1,946,652 1,871,781 1,865,803 1,516 5.500 ...5.493 | MON... | s 8,579 | .oovvvereren 102,934 | 05/29/2009 | 10/26/2035.
12641P  AM 6 | CSMC 2009-6R 2A2 SUB SSUP 5.50 10/26/35..........ccccvvvvvrvcrcnnncernrnnernneennneenens | e | oo [ i 2 | 1FM ...630,000 | .......96.250 606,375 630,000 628,398 (264) 5.500 1..5.512 | MON... | e 2,888 | ..o 34,645 | 05/29/2009 | 10/26/2035.
12641P AN 4 | CSMC 2009-6R 2A3 SUB SSUP 5.50 10/26/35..........ccccvvvvvrvrvcvrncnrnnnrnnnnennrneenens | ceveveee | oo [ v 2 | 1FM ...420,000 | .......90.000 378,000 420,000 419,087 (135) 5.500 5.520 | MON... [ coovoioicicicnc 1,925 | oo 23,097 | 05/29/2009 | 10/26/2035.
12641P AP 9 | CSMC 2009-6R 2A4 SUB SSUP 5.50 10/26/35 ....86.000 206,400 240,000 231,862 891 MON... 113,198 | 05/29/2009 | 10/26/2035.
12641P  AQ 7 | CSMC 2009-6R 2A5 SUB SSUP 5.50 10/26/35 74.000 266,400 360,000 103,331 3,772 MON... 119,797 | 05/29/2009 | 10/26/2035.
12641P AR 5 | CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35 ...45.000 126,618 281,374 16,988 11,125 5.500 | ....164.236 | MON... 15,455 | 05/29/2009 | 10/26/2035.
12641P  AX 2 | CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35...........ccovvvvvrerreerccccecccncecncecncrens | wevevene | oo [ v 2 | 1FM ...165,017 | .....102.000 168,317 165,017 165,017 10,919 5.500 | .......9.768 | MON... .....9,076 | 05/29/2009 | 11/26/2035.
12641P  AY 0 | CSMC 2009-6R 4A2 SUB SSUP 5.50 11/26/35.........cccvvvvvvvvvvrcvnvcvrnnnrennnennnenenens | cevevees | oo [ i 2 | 1FM ...110,000 | .......99.000 108,900 110,000 109,763 (47) 5.500 5.509 | MON... 6,050 | 05/29/2009 | 11/26/2035.
12641P  AZ 7 | CSMC 2009-6R 4A3 SUB SSUP 5.50 11/26/35.........cocvvvvvvvvvvrcrnnrvcnnnnnnnnennnnnneens | cevvvees | oo [ v 2 | 1FM ...100,000 | .......95.000 95,000 100,000 99,769 (56) 5.500 | ........5.496 | MON... 458 5,500 | 05/29/2009 | 11/26/2035.
12641P  BA 1 | CSMC 2009-6R 4A4 SUB SSUP 5.50 11/26/35.........cccvvvvvvvvvvrcrrnrrcncnnnnnnnennnennens | cevvveee | oo [ v 2 | M| s 80,000 | ......90.000 72,000 80,000 63,727 2,538 5.500 | ..... 11.336 | MON... .367 .....4,400 | 05/29/2009 | 11/26/2035.
12641P BB 9 | CSMC 2009-6R 4A5 SUB SSUP 5.50 11/26/35.........ccocvvvvvvvvnrcnnvcennrnnnnnneennenenens | v | oo [ i 2 | M| s 88,034 | ......78.000 70,200 90,000 3,851 (906) 5.500 | ....101.806 | MON... 413 .....4,950 | 05/29/2009 | 11/26/2035.
12641P  BC 7 | CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35............cccoouvvvmevevmiermrmrenensnnnnnnnns | v | oo [ v 2 | M| ol 9,256 | ......38.000 11,624 30,589 525 35 5.500 | ....628.493 | MON... .. 140 .....1,634 | 05/29/2009 | 11/26/2035.
12641P  BJ 2 | CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35..........ccccccveveverevereveveverevavevarens | cvvvvene | oo [ v 2 | 1FM ...726,872 | .....102.000 741,409 726,872 724,611 723 5.500 ...5.499 | MON... | e K7 42,006 | 05/29/2009 | 09/26/2035.
12641P  BM 5 | CSMC 2009-6R 6A2 SUB SSUP 5.50 9/26/35............cocvcvcvcrercrcncrcrcrcrccssccscsseenes | covvveee | oo [ v ) 1FM ...220,000 | .......98.250 216,150 220,000 219,462 (132) 5.500 5.505 | MON... 05/29/2009 | 09/26/2035.
12641P BN 3 | CSMC 2009-6R 6A3 SUB SSUP 5.50 9/26/35 120,575 140,000 139,684 (77) MON... 05/29/2009 | 09/26/2035.
12641P  BP 8 | CSMC 2009-6R 6A4 SUB SSUP 5.50 9/26/35 94,800 120,000 100,516 (511) MON... 05/29/2009 | 09/26/2035.
12641P  BQ 6 | CSMC 2009-6R 6A5 SUB SSUP 5.50 9/26/35 52,000 80,000 14,511 MON... 05/29/2009 | 09/26/2035.
12641P  BR 4 | CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35 23,694 56,415 3,381 (443) MON... 05/29/2009 | 09/26/2035.
12641P  BX 1 | CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35..........coovcvuvcrercccrercrcrenscsssseinns | o | oo [ v 2 | 1FM] .. ,751,091 ] .....103.500 1,812,379 1,751,091 1,751,091 9,607 MON... 05/29/2009 | 10/26/2035.
12641P  CA 0 | CSMC 2009-6R 8A2 SUB SSUP 5.50 10/26/35..........ccccvvvvvvvcvrvrvcvnncnnncnnnennnnnnees | cvveveee | oo [ v ) 1FM ...500,000 | .....102.000 510,000 500,000 498,592 (357) MON... 05/29/2009 | 10/26/2035.
12641P  CB 8 | CSMC 2009-6R 8A3 SUB SSUP 5.50 10/26/35.........coccvvvvvvvvrvrvnnrrrnrnnnnnnnnnnnrnnens | cevvvees | oo [ v 2 | 1FM ....300,000 | .....100.000 300,000 300,000 299,226 (196) MON... | oo 1,375 | o 16,496 | 05/29/2009 | 10/26/2035.
12641P  CC 6 | CSMC 2009-6R 8A4 SUB SSUP 5.50 10/26/35.........cocvvvvvvvvvrvrnnvrvnncnnnnnnennnnrnnens | cevvveee | oo [ v ) 1FM ....250,000 | .......94.000 235,000 250,000 249,400 (152) MON... | oo 1146 | oo 13,747 | 05/29/2009 | 10/26/2035.
12641P  CD 4 | CSMC 2009-6R 8A5 SUB SSUP 5.50 10/26/35.........cccccvvvvvvvvvcvrvrvenencnennnennneenens | ceveveee | oo [ v ) . 1FM ...100,000 | .......91.000 91,000 100,000 75414 7,151 MON... ..458 | .........5499 | 05/29/2009 | 10/26/2035.
12641P  CE 2 | CSMC 2009-6R 8A6 MEZ SSUP 5.50 10/26/35.............ccooomvemmmmmmvevmrmsmnennnnnnnnnns | wvveeree | oo [ v 2 | 1FM ...107,416 | .......85.000 127,500 150,000 2,019 (70) 5.500 | ...638.737 | MON... 688 | ..........8,248 | 05/29/2009 | 10/26/2035.
12641P  CS 1| CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36........cccvcscscvcscscscccscscscscscscsicrans | v | oo | N 1FM ....280,557 | .....103.000 288,974 280,557 279,648 538 5500 | ......5476 |MON... | ...ccccoccccc.. 1,286 | oo 15,423 | 05/29/2009 | 01/26/2036.
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12641P  CV 4 | CSMC 2009-6R 11A2 SUB SSUP 5.50 1/26/36.........cvvvvvvvvvvrerenerrrenenrnennnenrneenees | cvvveees | oo [ wovvvinens 2 | 1FM ....180,000 | .....101.500 182,700 180,000 179,527 (95) 5500 | .......5.501 | MON... 825 9,897 | 05/29/2009 | 01/26/2036.
12641P  CW 2 | CSMC 2009-6R 11A3 SUB SSUP 5.50 1/26/36..........ccvcvvvvvvvcrenenrrenennnenenenenenenes | cevveees | oo [ v 2 | 1FM ....140,000 | ......99.875 139,825 140,000 139,703 (60) 5.500 | ........5.509 | MON... ..642 ....1,698 | 05/29/2009 | 01/26/2036.
12641P  CX 0 | CSMC 2009-6R 11A4 SUB SSUP 5.50 1/26/36...........cccvvvvvvvcverencnenencnenenenenennees | cvvveees | oo [ v 2 | AFM | e 80,000 | ......95.938 76,750 80,000 60,463 2,885 5.500 MON... ..367 ....4,399 | 05/29/2009 | 01/26/2036.
12641P  CY 8 | CSMC 2009-6R 11A5 MEZ SSUP 5.50 1/26/36..........ccccouevevvvevevevenemirineneninininns | evveeees | oo [ wovivennns 2 | AFM | e 24,949 | ......90.000 54,000 60,000 15,517 2,017 5.500 MON... 275 3,299 | 05/29/2009 | 01/26/2036.
12641P  CZ 5 | CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35..........ccccvevevererevereverererevavarerans | wvvvvene | oo [ v 2 | 1FM ..473,772 | ....104.000 492,723 473,772 472,588 603 5.000 MON... | oo 1,974 | oo 23,642 | 05/29/2009 | 04/26/2035.
12641P  DC 5 | CSMC 2009-6R 12A2 SUB SSUP 5.00 4/26/35...........ccovvvvvvvvvenencrenenrnennneneneneens | ceveeens | oo [ v 2 | 1FM ....200,000 | .....102.250 204,500 200,000 199,806 (237) 5.000 MON... ...833 9,977 | 05/29/2009 | 04/26/2035.
12641P DD 3 | CSMC 2009-6R 12A3 SUB SSUP 5.00 4/26/35...........ccovvvvvvvevenenernnrneneneneneneneees | ceveeees | oo [ v 2 | 1FM ...120,000 | .....101.500 121,800 120,000 119,737 (51) 5.000 MON... ...500 5,986 | 05/29/2009 | 04/26/2035.
12641P  DE 1 | CSMC 2009-6R 12A4 SUB SSUP 5.00 4/26/35...........cocvvvvvemercrencnceencneesecseesesees ...95.000 57,000 60,000 59,878 (24) 5.000 MON... 250 2,993 | 05/29/2009 | 04/26/2035.
12641P  DF 8 | CSMC 2009-6R 12A5 SUB SSUP 5.00 4/26/35...........cccoovvvrvvvcrnrercrnecnnenessnesenees ...93.000 37,200 40,000 36,175 867 5.000 MON... 05/29/2009 | 04/26/2035.
12641P DG 6 | CSMC 2009-6R 12A6 MEZ SSUP 5.00 4/26/35..........ccoummmmmmmmmmmmmmmmmmmmmssssennnnnnns ...90.000 54,000 60,000 28,077 4,167 5.000 MON... 05/29/2009 | 04/26/2035.
12641Q  AA 0 | CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 96.770 296,175 306,061 214,836 22,337 6.000 MON... 05/31/2009 | 09/26/2037.
12641Q AE 2 | CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37... ..102.500 184,811 180,303 179,500 323 6.000 MON... 05/31/2009 | 07/26/2037.
12641Q  AF 9 | CSMC 2009-7R 4A2 SUB CSTR 7/26/37. ....89.000 89,000 100,000 72,267 (781) 6.000 MON... 05/31/2009 | 07/26/2037.
12641Q  AG 7 | CSMC 2009-7R 4A3 SUB CSTR 7/26/37. ...77.000 38,500 50,000 16,574 (313) 6.000 MON... 05/31/2009 | 07/26/2037.
12641Q  AH 5 | CSMC 2009-7R 4A4 SUB 6.00 07/26/2037. ...65.000 32,500 50,000 6,333 (97) 6.000 MON... 05/31/2009 | 07/26/2037.
12641Q  AJ 1 | CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037..........ccccuvuverummemmmmmmmmmmmmmmmmmemsmnnsnnnenenns | evveeees | oo [ covivenes 2 | AFM | e 43124 | .....42.125 20,064 47,631 11,012 (80) 6.000 MON... 05/31/2009 | 07/26/2037.
12641Q AN 2 | CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35...........ooocvvvvrerecenccccncccncncececnceens | vevvveee | oo [ i 2 | 1FM] 1,077,577 ] .....104.000 1,120,680 1,077,577 1,074,523 613 5.500 MON... 05/31/2009 | 11/26/2035.
12641Q AP 7 | CSMC 2009-7R 5A2 SUB 5.50 11/26/35.........cccovueverererercmcrcrencennsceescsssesssessseseses | cvvvveee | oo [ v 2 | 1FM ....240,000 | .......94.625 227,100 240,000 239,539 (89) 5.500 MON... | oo 1,100 | oo 13,200 | 05/31/2009 | 11/26/2035.
12641Q  AQ 5 | CSMC 2009-7R 5A3 SUB 5.50 11/26/2035...........cocucveveverererenerenenenenensnenenesssenens | wvveeees | oo [ wovevenens 2 | 1FM ...120,000 | .......84.000 100,800 120,000 119,796 (39) 5.500 MON... .550 | ...............6,600 | 05/31/2009 | 11/26/2035.
12641Q AR 3 | CSMC 2009-7R 5A4 SUB 5.50 11/26/2035...........cccocrevemerererenerenererenesensnsnssssenens | wvvvvees | oo [ wovevennes 2 | 1FM ...180,000 | .......75.000 135,000 180,000 53,334 (2,537) 5.500 MON... 825 9,900 | 05/31/2009 | 11/26/2035.
12641Q  AS 1 | CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.............ccccccecevevcvcvsvcvcvsvcmnmnmnnnnnnns | evvvenne | oo [ v 2 | 1FM ...105,652 | .......58.000 80,486 138,769 3,139 (2,435) 5.500 MON... 636 | ..o 7,580 | 05/31/2009 | 11/26/2035.
12641Q AW 2 | CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35............ccocvcvcrcvercrcnccccecncncsceceens | covveeee | oo [ e | e 1FM ...938,052 | .....102.000 956,813 938,052 935,891 429 5.500 MON... | oo 4299 | oo 51,593 | 05/31/2009 | 09/26/2035.
12641Q  AX 0 | CSMC 2009-7R 6A2 SUB 5.50 09/26/35. 80.000 96,000 120,000 106,736 1,307 5.500 MON... 550 6,600 | 05/31/2009 | 09/26/2035.
12641Q  AY 8 | CSMC 2009-7R 6A3 MEZ 5.50 9/26/35. .....55.250 99,450 180,000 35,194 (5,309) 5.500 MON... 825 9,900 | 05/31/2009 | 09/26/2035.
12641Q  BD 3 | CSMC 2009-7R 7A2 SUB FLT 12/26/36...........ccoooerererererererevererevevevevevesisisisisiies | covveeec | w0 ....102.000 136,402 133,728 129,636 977 6.000 MON... 134 8,024 | 05/31/2009 | 12/26/2036.
12641Q  BE 1 | CSMC 2009-7R 7A3 SUB FLT 12/26/36............ccceesesescscsccescsiscscsisississseviiesisiiiss | o ....98.625 92,866 94,161 76,367 2421 6.000 MON... 94 5,650 | 05/31/2009 | 12/26/2036.
12641Q  BF 8 | CSMC 2009-7R 7A4 MEZ FLT 12/26/36........cccoovvvvvreerrcncrnecncncncecscscncsesesesesesesens | vvvvveee | oo [ v 2 | M| s 45219 | ......86.000 241,807 281,171 54,017 3,099 6.000 MON... 05/31/2009 | 12/26/2036.
12641Q  BU 5 | CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35..........cccococvcvcvcvcrcscscscrcscsiscsiniaess | v | oo [ v 2 | 1FM ...656,659 | .....103.750 681,284 656,659 654,843 609 5.250 MON... 05/31/2009 | 08/26/2035.
12641Q BV 3 | CSMC 2009-7R 9A2 SUB 5.25 8/26/35............cccecevevevevevevevevcveverevevareverevaviravan | cvvvveee | oo [ v 2 | 1FM ....240,000 | .....101.000 242,400 240,000 239,491 (101) 5.250 MON... 05/31/2009 | 08/26/2035.
12641Q  BW 1 | CSMC 2009-7R 9A3 SUB 5.25 8/26/35............ccceeevevevevevevevereverereravareverevisivanan | cvvvveee | oo [ v 2 | 1FM ...120,000 | .......98.000 117,600 120,000 119,774 (44) 5.250 MON... 05/31/2009 | 08/26/2035.
12641Q  BX 9 | CSMC 2009-7R 9A4 MEZ 5.25 8/26/35...........cocovvvvvvvvrrvrnnrnrnnnennnnnennnnssnsnsnsnsnsnnns | cvvevees | oo [ v 2 | 1FM ...220,597 | ......88.750 213,000 240,000 161,523 (876) 5.250 MON... 05/31/2009 | 08/26/2035.
12641Q  CH 3 | CSMC 2009-7R 11A1 SEQ EXCH 2/26/35............ccooomvvvveremevmmirimininiminmninininnnnnns | wvvvvnes | oo [ v ) 1FM] ....v...1,224,236 | .....103.750 1,270,144 1,224,236 1,221,425 (458) 5.500 MON... 05/31/2009 | 02/26/2035.
12641Q  CJ 9 | CSMC 2009-7R 11A2 MEZ 5.50 2/26/35 ......84.500 264,063 312,500 228,884 8,612 5.500 MON... 05/31/2009 | 02/26/2035.
12641Q CP 5 | CSMC 2009-7R 12A2 SUB 5.75 1/26/36. ..101.000 91,694 90,786 90,786 380 5.750 MON... 05/31/2009 | 01/26/2036.
12641Q  CQ 3 | CSMC 2009-7R 12A3 SUB 5.75 1/26/36. 58,901 60,489 60,489 204 5.750 MON... 05/31/2009 | 01/26/2036.
12641Q CR 1 | CSMC 2009-7R 12A4 SUB 5.75 1/26/36. 55,121 60,489 60,257 (43) 5.750 MON... 05/31/2009 | 01/26/2036.
12641Q  CS 9 | CSMC 2009-7R 12A5 MEZ 5.75 1/26/36...........cocovvvverererererersvensnssssssssssssssssssssnns | svvvvnes | oo [ wovevenees 2 | 1FM ...123,118 | ......80.000 98,517 123,146 59,720 (3,515) 5.750 MON... 05/31/2009 | 01/26/2036.
12641Q  CW 0 | CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37...........ccoovvvvvvvvrvcvrvrcrnrnncncrnrenes | v | oo [ v ) 1FM ...307,508 | .....101.500 312,120 307,508 307,508 2,248 6.000 MON... 05/31/2009 | 06/26/2037.
12641Q  CX 8 | CSMC 2009-7R 13A2 SUB 6.00 06/26/37..........coovvvvvvvvvrvrvrvnnnennnnnennnnnnneneeeseseness | cvvevees | oo | v 2 | 4FM ...134,170 | ......93.000 124,778 134,170 133,955 (8) 6.000 MON... 05/31/2009 | 06/26/2037.
12641Q  CY 6 | CSMC 2009-7R 13A3 SUB 6.00 06/26/37..........covvvvvvvvvvrvrvrvnnncnnrnrennnnnennnenenenesens | cvvvveee | oo [ v ) M 67,085 | ......70.625 47,379 67,085 29,959 (318) 6.000 MON... 05/31/2009 | 06/26/2037.
12641Q CZ 3 | CSMC 2009-7R 13A4 MEZ 6.00 6/26/37............ccoovvvevererererevmnernnnssnssssssssssssssssnns | wvvevees | oo [ covevenees ) . 1FM ...109,187 | ......61.000 81,844 134,170 25,011 (4,160) 6.000 MON... 05/31/2009 | 06/26/2037.
12641Q  DF 6 | CSMC 2009-7R 14A4 SUB 5.75 4/26/37.........ooovvvvvvrnrvcrrnccnnscccssssssssssssssscsssssisss | v | oo [ i 2 | 1FM ...150,105 | ......97.000 145,602 150,105 146,432 (1,501) 5.750 MON... ..719 6,145 | 05/31/2009 | 04/26/2037.
12641Q DG 4 | CSMC 2009-7R 14A5 SUB 5.75 4/26/37.........cooovvvvvvvvrncrrncssisnssscsscssssssissssssssssins | v | oo | N 1FM ..212,184 | ......84.750 179,826 212,184 208,444 287 5.750 MON... 1,017 8,687 | 05/31/2009 | 04/26/2037.
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12641Q  DH 2 | CSMC 2009-7R 14A6 MEZ 5.75 4/26/37.........cooveverevererevererererereseseresssssssssssssssens | svvvrees | o [ wovevenens 2 | 1FM]| e ,478,505 | ......70.125 1,041,560 1,485,290 950,175 (13,321) 5.750 | .......5310 | MON... [ coovevevrvcrcccs YA VAN [ 60,809 | 05/31/2009 | 04/26/2037.
12641Q DV 1 | CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36...........ccocvvvvverererrcerecceneeennrenceens | ceverene | oo [ v 2 | 1FM ...435,678 | ......97.000 422,525 435,593 423,166 (2,512) 5.750 | ......8.745 | MON... [ ccccovevercrcccc 2,087 | oo 25,047 | 05/31/2009 | 02/26/2036.
12641Q  DW 9 | CSMC 2009-7R 16A2 MEZ 5.75 2/26/36...........cocooveverevererererenerenenenensssssnsssssssenns | svvvvnes | oo [ wovvvennns 2 | 1FM ..127,949 | .....60.750 78,022 128,432 21,970 (2,327) 5.750 MON... 615 7,362 | 05/31/2009 | 02/26/2036.
12641Q  EA 6 | CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37........cocvevevevevemeneeeeseseneessesesesenes | covvvene | oo [ v 2 | 1FM ..717,362 | .......93.000 667,147 717,362 667,737 18,002 ...0.320 MON... | oo 45 1,623 | 05/31/2009 | 03/26/2037.
12641Q  EB 4 | CSMC 2009-7R 17A2 SUB FLT 3/26/37.......ccevevevesesereseresesesesesesssesesesesesisisssines | wvvvveee | oo [ v 2 | 1FM ...510,000 | .......81.000 413,100 510,000 69,910 14,772 ...0.320 MON.... | oo 32 1,145 | 05/31/2009 | 03/26/2037.
12641Q  EC 2 | CSMC 2009-7R 17A3 SUB FLT 3/26/37.......coveveresesereseseseresesesesssesisesesesssisssenes | wvvevene | oo [ v 2 | 1FM ...270,000 | .......41.063 110,869 270,000 7,289 905 ...0.320 MON... 17 606 | 05/31/2009 | 03/26/2037.
12641Q  ED 0 | CSMC 2009-7R 17A4 SUB FLT 03/26/37........ccvvvvvseersvsssressrssssssssesssssssessssssseses | evvvveee | oo [ v 2 | 1FM ...270,000 | .......10.875 29,363 270,000 2,857 (173) ...0.320 MON... 17 606 | 05/31/2009 | 03/26/2037.
12641Q  EE 8 | CSMC 2009-7R 17A5 SUB FLT 3/26/37........coveveveveseresereseseresesesesesesesisesesisisenes | eevevene | oo [ i 2 | 1FM ..225543 | ... 7.500 22,500 300,000 1,585 (98) 0.320 MON... 05/31/2009 | 03/26/2037.
12641Q  EF 5 | CSMC 2009-7R 17A6 MEZ FLT 03/26/37.......cccovvvvvvrrrvrrrvnnrnnnnnnnnnnnnenenenennneeeneees | vvvvvnes | oo | e |t IFM [ i 75,833 [ 4.000 24,000 600,000 1,922 (113) ...0.320 MON... 05/31/2009 | 03/26/2037.
12641Q  EK 4 | CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37, ....101.500 704,149 693,743 693,743 ....5.880 MON... 05/31/2009 | 03/26/2037.
12641Q EL 2 | CSMC 2009-7R 18A2 SUB STP 3/26/37. 484,500 510,000 510,000 5.880 MON... 05/31/2009 | 03/26/2037.
12641Q  EM 0 | CSMC 2009-7R 18A3 SUB STP 3/26/37. 194,400 270,000 172,895 (524) 5.880 MON... 05/31/2009 | 03/26/2037.
12641Q  EN 8 | CSMC 2009-7R 18A4 SUB STP 3/26/37. 89,100 270,000 34,813 (2,530) 5.880 MON... 05/31/2009 | 03/26/2037.
12641Q  EP 3 | CSMC 2009-7R 18A5 SUB STP 3/26/37.........cceeevevevererereresesereseresesesesererasasasesans | eevvveee | oo [ i 2 | 1FM ....300,000 36,750 300,000 21919 (1,817) 5.880 MON... 05/31/2009 | 03/26/2037.
12641Q  EQ 1 | CSMC 2009-7R 18A6 MEZ STP 3/26/37........ccovvvvvevrvnnnncnnnnnnnnnnnnneennenseeeseeesenenees | seveeees | oo [ v 2 | 1FM 599,962 15,750 600,000 1 5.880 |.9,999.000 | MON... 05/31/2009 | 03/26/2037.
12641Q  EV 0 | CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36.........cocoeeevereecerrcececemscececrceneeneeens | weveeeee | oo [ v 2 | 1FM ...1,385,764 | ....105.000 1,455,052 1,385,764 1,382,372 208 5.750 | ......5.755 | MON... [ cocoovcrcccrcccd 6,640 | ..o 79,673 | 05/31/2009 | 03/26/2036.
12641Q  EW 8 | CSMC 2009-7R 1A2 SUB 5.75 3/26/36...........cceecereverevererereverererererererererevisesanan | cvveeeee | oo [ v 2 | 3FM ......120,000 | .......88.000 105,600 120,000 119,794 (40) 5.750 | ......5.771 | MON... 575 6,899 | 05/31/2009 | 03/26/2036.
12641Q  EX 6 | CSMC 2009-7R 1A3 SUB 5.75 03/26/36.........ccccceeuerererercrcrcrcceeesscsesesseessseseseeeses | cvvvveee | oo [ v 2 | M| 60,000 | ......67.000 40,200 60,000 10,787 63 5.750 | ... 34.170 | MON... .288 | ....ove..3,450 | 05/31/2009 | 03/26/2036.
12641Q  EY 4 | CSMC 2009-7R 1A4 MEZ 5.75 03/26/36...........cocoumeverevererenererenenenensnsssssssnsssssnnns | svveeees | oo [ wovevenees 2 | M| 66,682 | ......53.000 63,600 120,000 5,647 (183) 5.750 | ....134.837 | MON... 575 6,899 | 05/31/2009 | 03/26/2036.
12641Q  FC 1 | CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35..........cccocveverceevcemscrcscecscrencsenceens | o | oo [ v 2 | 1FM ...1,804,213 | .....105.000 1,894,423 1,804,213 1,798,701 878 5.500 | ........5.518 | MON... 05/31/2009 | 08/26/2035.
12641Q  FD 9 | CSMC 2009-7R 2A2 SUB 5.50 08/26/35...........ccoceererereeercecrercecsseeesessseesseseseeeses | covvveee | oo [ v 2 | 1FM ......240,000 | .......90.000 216,000 240,000 239,509 (95) 5.500 | ......5.512 | MON... 05/31/2009 | 08/26/2035.
12641Q  FE 7 | CSMC 2009-7R 2A3 MEZ 5.50 08/26/35 ..290,078 | ......78.125 281,250 360,000 240,442 348 5.500 MON... 05/31/2009 | 08/26/2035.
12641T AB 2 | CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE. 1,893,750 2,191,500 2,500,000 1,869,570 15,902 5.852 MON... 09/11/2012 | 06/26/2036.
12645 DU 6 | CSMC 2010-20R 6A3 SUB SSNR SSUP 7/27/35. 1,792,500 1,999,486 2,000,000 1,939,654 41,438 3.500 MON... 02/22/2011 | 07/27/2035.
12646U AK 4 | CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043...........cccocvuvevevevemevenererevevencneienas | e | oo [ v 2 | 1FM ...2,101,305 2,197,943 2,247,385 2,106,575 13,560 3.000 MON... 01/28/2014 | 03/25/2043.
12646W  AH 7 | CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43............cocovvvvvrmvmrnrervnnsnsnnnsnsnsssnnnns | sevvsene | oo | ceveeeee 2 | 1FM ....1,683,805 1,769,122 1,802,065 1,688,025 9,362 3.000 MON... 02/12/2014 | 04/25/2043.
12647H  BJ 4 | CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE...........ocoooesusemerescrcscscscscscsccrivarans | o | oo [ i 2 | 1FM ...2,739,574 2,795,445 2,886,611 2,775,048 50,289 ...0.360 MON... 07/19/2013 | 12/27/2036.
12647P  AK 4 | CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043............ccccocesucesusvucscencvevsiciescienenas | v | oo [ v 2 | 1FM ...2,693,833 | .....101.300 2,831,495 2,795,158 2,695,573 7,518 3.500 MON... 01/09/2014 | 08/25/2043.
126670 NY 0 [ CWL 2005-16 2AF3 SEQ 5.669 5/25/2036...........ccocvcveverercrcceccncceccnccecsceeseecsesess [ s [ o | covivins 2 | 1FM <00 795,780 | .....102.884 846,803 823,066 458,279 42,090 ...4.833 MON... 12/08/2005 | 05/25/2036.
12667F 4N 2 | CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035.........cocoevercrcrcrcrcrcrcncrcscscscscscsesesens | covveene | oo | e 2 | 1FM ...1,203,424 | ....101.000 1,395,074 1,381,261 1,204,269 30,703 5.500 MON... 09/14/2011 | 04/25/2035.
12667F  5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35...........ccccceeeevevecevevcievcvcscieieies | covvseac | oo | e 2 | 1FM ...1,195,388 | .....101.094 1,375,207 1,360,328 1,178,930 19,816 5.250 MON... 03/30/2012 | 04/25/2035.
12667G  AC 7 | CWALT 2005-13CB A3 SEQ 5.5 5/25/35.........covvvvvvvvrvvrvcncrcccnnrennccnnncnneeneneneneees | vvveveee | oo [ v ) 1FM ......929,605 | .....100.429 1,031,061 1,026,656 872,037 5177 5.500 MON... 09/06/2011 | 05/25/2035.
12669D US 5 | CWHL 2002-39 A18 PAC 5.75 2/25/2033. ...316,079 | ....102.750 327,690 318,920 316,673 356 5.750 MON... 12/02/2002 | 02/25/2033.
12669G R4 5 | CWHL 2005-15 A8 NAS 5.5 08/25/2035, 1,661,378 | .......99.063 1,756,694 1,773,319 1,670,689 97 5.500 MON... 07/19/2013 | 08/25/2035.
144531 EW 6 [ CARR 2006-NC1 A3 SEQ FLT 01/25/2036 723,921 98.390 922,774 937,873 737,428 36,153 0.380 MON... 01/20/2012 | 01/25/2036.
144531 FL 9 | CARR 2006-OPT1 A3 SEQ FLT 02/25/2036 ......935,517 | .......96.780 1,098,960 1,135,524 1,045,668 72,525 0.350 MON... 07/26/2011 | 02/25/2036.
152314  KJ 8 [ CXHE 2004-C AF5 SEQ STP 6/25/2034 ...1,995,000 | ......99.016 1,980,322 2,000,000 1,993,889 (302) 5.759 MON... 08/11/2010 | 06/25/2034.
161546  CW 4 [ CFAB 2002-3 1A5 5.407 06/25/32......cccccurmrmrmisisisisississmssmmsmsmsssmsssssmmssssnns | sossnnns [ oo | cessssss ) 1FM ......823,293 | ....105.420 867,971 823,346 822,001 (57) 5.907 MON... 09/10/2002 | 06/25/2032.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36........cocvvvevvvevererermrermrsrsresesssesesens | sesssene | oo | ceveeeee 2 | 1FM .......205,071 ...94.220 219,573 233,042 181,386 14,116 ...2.483 MON... 09/05/2008 | 01/25/2036.
16162X AD 9 | CHASE 2006-S3 1A4 SEQ SSNR FLT 1136..........ccccccevevevvvcvcvcvcvivcvcmmmnnmnnnnnnnns | wvveveee | oo [ v 2 | L1 VN [ 91,293 | ......97.500 102,018 104,634 98,758 11,654 6.000 MON... 02/27/2008 | 11/25/2036.
16163C  AG 7 | CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36...........ccoovvrvcvrrcrrrcrcrcrcrerererens | covvveee | oo | v ) . 1FM ..1,279,469 | ......84.750 1,381,337 1,629,897 1,207,708 | ..oovvvvvvvvevvvrrrvrrrrnnns | v 127,936 2.515 MON... 08/13/2008 | 09/25/2036.
17307G  ED 6 | CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034............ccccooecevevevevmvevevmvivivrins | evvvveee | oo | v 2 | 1FM] .................487,067 | .......98.620 530,768 538,195 489,109 9,077 2.639 MON... 09/22/2011 | 03/25/2034.
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17309L  AD 7 | CMLTI2006-HE2 A2C SEQ FLT 08/25/2036..........cccvcreerrermerernensessssssneeseneessess | covneee | oo | cvssriien 2 | 1FM] ...cccceee.......537,683 | ......99.740 651,029 652,726 620,213 20,081 0.320 | ......5.043 | MON... [ ..ooooevvvrrrrrrrrennns 41 ] 2,018 | 11/30/2010 | 08/25/2036.
17309N  AD 3 | CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.........cccvvvvvvvvrrrnncnncnrennnnnnneneneneeeneneneneees | evveeees | oo [ v 2 | 1FM] 1,890,027 ] .....102.325 1,968,430 1,923,704 1,914,501 11,352 5.902 | ......5.530 | MON... [ s 9,461 | .oovovererens 114,174 | 05/12/2010 | 07/25/2036.
17310E  AD 0 | CRMSI 2006-2 A4 SEQ 5.775 09/25/36......coovevererereresesesesesesesssesssssesssssesssssssssess | oo | oo [ v 2 | 1FM] .................838,786 | .....105.925 1,027,150 969,695 924,515 18,843 5.775 | .......8456 | MON... [ cocoovorcrcrc 4667 | oo 55,949 | 08/07/2008 | 09/25/2036.
17312F  AB 9 | CMSI2007-3 1A2 PAC SSUP 6.0 04/25/2037.........ccovvvvvvvvrvvennnnnnnenennneneneeeneneees | covvvene | oo | e 2. LIV N [ 10,312 | ......21.506 2,280 10,603 5,370 1,064 MON... 53 636 | 09/27/2007 | 04/25/2037.
17312H  AF 6 | CRMSI 2007-2 A6 NAS 6.265 6/25/2037..........ccocvceccscsvscsvcvsssisssisssssssssssssisiins | wvvveeee | oo [ wovivenns 2 | 1FM ...1,433,616 | ....105.020 1,565,598 1,490,762 1,439,384 3,561 MON... 04/12/2011 | 06/25/2037.
173150 AP 7 [ CMLTI2009-6 7A2 SUB 6.00 8/25/2037........ccccovvvvmvermvernrnrnsesernsesssnsssssssnsssnsnenes | wovvenes [ oo | ceverirs 2 | 1FM ...1,850,153 | .....100.190 1,839,869 1,836,380 1,837,413 (2,644) MON... 09/29/2010 | 08/25/2037.
17315N  AD 5 | CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037........ccocvuvemmmmmmmmmmmmmmmmmmnensesennsssnnnsssnsnnnnns | evveeees | oo [ wovevennns 2 | 1FM ....1,660,886 | .....102.000 1,694,104 1,660,886 1,656,514 (785) MON... 04/07/2011 | 04/25/2037.
17315X  AD 3 | CMLTI2009-9 2A1 RR SEQ SSNR CSTR 11/35........cocuvvevevevevenereninnnsnnnsnsnsnsnnns | evveeees | oo [ v 2 | 1FM 100 522,450 | .......98.380 535,402 544,219 527,582 3,381 MON... 08/31/2009 | 11/25/2035.
17315X  AE 1 | CMLTI2009-9 2A2 RR SUB SSNR CSTR 11/35.......ccovvvvrrernrennrerererererercesssessies | veverene ...82.020 307,575 375,000 106,550 6,973 MON... 08/31/2009 | 11/25/2035.
17316A  AQ 3 | CMLTI2009-10 4A1 SEQ SSNR 6.00 05/25/37. ....106.190 2,053,840 1,934,118 1,913,702 4,328 MON... 10/27/2009 | 05/25/2037.
17316H BG 9 | CMLTI2010-2 6A1 SEQ SSNR 12/25/35 .102.240 324,157 317,055 315,657 528 MON... 02/18/2010 | 12/25/2035.
22541Q  FV 9 | CSFB2003-17 1A4 NAS 5.50 06/25/33 .104.823 512,006 488,447 489,347 152 MON... 01/07/2005 | 06/25/2033.
225458 QM 3 | CSFB 2005-4 3A15 5.50 6/25/35. ....100.000 119,641 119,641 117,516 1,253 MON... 07/05/2005 | 06/25/2035.
22944P  AA 5 [CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43..........ccoecevevuvuvemevivececirececnrieacees [ i [ o | e 2 | 1FM 3,013,508 92.859 3,116,284 3,355,916 3,023,241 28,857 MON... 02/25/2014 | 02/25/2043.
232422 AD 7 | CWL 2006-7 2A3 SEQ FLT 04/25/46...........cocoomeverereverererenenensnensnssenensssnensnsssnenens | svvenees | oo [ wovevenens 2 | 1FM ...1,399,504 | .....92.970 1,971,393 2,120,461 1,342,760 57,372 MON... 05/27/2011 | 04/25/2046.
23245G  AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.........ccocvvvevvvnncvcnnnnnnnnennneneens | cevveene | oo | ceveeeccd 2 | 1FM ...663,776 | ......93.250 809,571 868,173 621,281 37,003 MON... 05/13/2008 | 12/25/2046.
23247L  AB 4 | CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047............cocveverererererevemiccicns | evvvvnee | oo [ v 2 | 1FM ...218,007 | .......99.063 223,002 225,112 221,983 5,001 MON... 05/03/2013 | 06/25/2047.
24763L  FN 5 | DELHE 1999-2 A7F NAS 7.03 08/15/30........ccocesesusesesesesesesesesessssesssasesesesasasanens | evvvveee | oo [ v 2 | M| e 92,665 | ....100.040 92,711 92,674 92,674 MON... 05/27/1999 | 08/15/2030.
251510 DQ 3 | DBALT 2005-2 2A1 SEQ FLT 3/25/2020..........cccceeemeverererereverereresererasereresesanesans | eeveeeee | oo [ v 2 | 1FM ...270,212 | ......92.500 291,482 315,116 272,488 15,256 MON... 03/19/2008 | 03/25/2020.
32051G XV 2 | FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35.........cccouwvvvvmmvvivivinininnnennnnnnnns | svvveene | oo | e 2 | 1FM ...778,537 | .....94.250 788,471 836,574 750,661 (18,490) MON... 02/06/2014 | 11/25/2035.
32052D AG 6 | FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37..........cccoeevevevererereveverevesereseresesesesenen [ oo [ o | coverias 2 | 1FM ..127,705 | ......79.875 139,732 174,938 49,903 MON... 08/13/2008 | 02/25/2037.
32113) CF 0 | FNLC 2005-4 A3 SEQ FLT 02/25/2036. ..452,249 | .....97.500 571,725 586,385 515,889 47,310 MON... 09/22/2011 | 02/25/2036.
361856 CP 0 | GMACM 2003-HE2 A4 SEQ STP 4/25/2033 1,113,713 94.500 1,063,761 1,125,674 592,285 .118,037 MON... 05/24/2007 | 04/25/2033.
36190G AA 6 | GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37 2,573,666 | .....102.250 2,712,963 2,653,264 2,610,403 40,597 MON... 10/27/2009 | 01/26/2037.
3622E8 AB 1 [ GSAA2006-15 AF2 SEQ 5.6788 09/25/2036...........cccoovvvvvvvrernnecnencscscncscseeeeneees [ ovvenes [ o | coveriins 2 | 1FM ...730,699 | .......58.250 675,607 1,159,840 535,666 2,752 MON... | oo 5489 | ..o 46,095 | 09/24/2008 | 09/25/2036.
362405 AB 8 | GSAMP 2006-SD2 A2 SEQ FLT 05/25/2048............cococvuvcrcrcrcrcrcrcrcncscscsiscsisisins | eeveveee | oo [ i 2 | 1FM ....886,067 | .......96.250 1,205,426 1,252,391 746,970 12,332 MON... | oo, 95 | oo 4734 | 03/27/2012 | 05/25/2046.
36242D PG 2 [ GSR 2004-14 3A2 SEQ CSTR 12/25/2034............ccoeevvecvesciivcscsiscicscscscscscsisissies [ v [ o | v 2 | 1FM ...720,123 | .......91.000 653,067 717,656 719,225 (262) MON... | oo 1,649 | oo 22,563 | 05/04/2007 | 12/25/2034.
393505 XE 7 | GT 1997-6 A8 SEQ 7.07 1/15/2029.........cocvcvvvevevmrererererersnsnnnennnssssssnssssssssssesssenes | wvvvvees | oo [ v 2 FE] 14,398 | .....103.760 14,492 13,967 13,967 MON... 44 987 | 08/29/2002 | 01/15/2029.
39678W AA 6 [ GCSP 2005-1 A SEQ CSTR 9-25-34.........cciiiiiicciciccscccscscscssssssssssssssssssssssssssas [ s [ o | v 2 | 1FM ...339,165 | ......94.313 321,482 340,869 338,171 69 MON... | oo 1479 | 17,799 | 01/28/2005 | 09/25/2034.
40432B  AA 7 | HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037........ccovvuvvrvrermrencrcncncrscscscsssesenes | sevieene | oo | e 2 | 1FM ...296,451 | ......97.250 328,546 337,836 317,407 3,763 MON... | oo 1,548 | oo 18,527 | 09/19/2008 | 09/25/2037.
437084 PQ 3 | HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........coccovevescsescscscscscscscscscsissssscssssssasans | covvvene | oo [ v 2 | 1FM ....898,237 | .....100.420 1,062,751 1,058,306 1,003,633 39,924 MON... ...5,708 | 01/31/2012 | 01/25/2036.
45254N  MZ 7 | IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035...........ccoovvvvvvvvvvrnnvnvvnnnvnsnnnsnsninnnns | sesisene | oo | covereec ) 1FM ..678,711 ..87.120 703,924 807,989 694,747 16,216 MON... ...6,313 | 02/11/2008 | 04/25/2035.
45254N  NT 0 | IMM 2005-3 M1 MEZ FLT 08/25/2035. 153,394 434,996 42,186 38,170 MON... ...3,462 | 05/20/2008 | 08/25/2035.
45660L PK 9 | RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35. 42,303 172,664 3,628 5,696 MON... 08/19/2008 | 06/25/2035.
45661F AB 7 [INDYL 2006-L2 A2 SEQ FLT 6/25/2039 111,340 318,116 0 227,694 2.712 [ MON... 05/15/2008 | 06/25/2039.
466247 RP 0 | JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035 ....100.250 776,609 774,672 690,684 11,565 4.665 | MON... [ ..oocvvvvvere 1,636 | oo 20,494 | 06/05/2012 | 07/25/2035.
46627M  AD 9 | JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35...........cccccccccvccvcvcccvcicicccisiiiiiiins | v | oo [ v 2 | 1FM ...569,548 | ......82.700 489,527 591,931 447 474 (12,248) 6.000 ..5.079 | MON... | oo 2,960 | .o 35,516 | 02/07/2008 | 12/25/2035.
46627M  CY 1 | JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36...........cccccccecccvcccccccvccsscciiiivins | wvvvvene | oo [ v ) 1FM] ..............1,653,860 | .......86.750 1,749,663 2,016,903 1,659,823 33,442 ..2.488 | .......6.254 | MON... 4,182 50,684 | 08/20/2013 | 03/25/2036.
46627M  EC 7 | JPALT 2006-S1 1A8 NAS 5.75 3/25/36............cccccccevevevcvevevcvcvcvivsscsimnmnsnsssnnnnns | wvvvveee | oo [ wovivenees 2 | 1FM] .............1,158,343 | .......85.400 1,056,828 1,237,503 985,505 65,621 5.750 1.7.330 | MON... | oo 5930 | ccocccvrnnnns 71,156 | 01/31/2008 | 03/25/2036.
466285 AN 3 | JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36..........ococvvvcvcrcrcrcrcvcscrcscsisisisisins | cevvvene | oo [ v ) 1FM] ................562,511 ...95.880 723,940 755,048 (SCKHC VN T 151,820 3.049 | .....3.495 | MON... [ .o 1,918 | oo 24,449 | 05/01/2008 | 11/25/2036.
46628L  AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36...........ccoovvvmvvvevvvvmmvmmmsmnmnmnmsnnnnnnnns | wvvevees | oo [ v ) . 1FM] .................379,440 | ......85.570 405,876 474,320 257,365 88,909 2.663 | .....4.959 |MON... [ .o 1,053 | oo 12,645 | 10/15/2008 | 06/25/2036.
46628V AH 9 | JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36..........cccvvvvvvrvvmrmvmrvsnsmmnnrnnnnnreneees | svvvsise | oo | coveeeee 2 | 1FM] .ernnnn3,091,792 | .......71.000 3,540,600 4,986,761 2,812,290 [ ..o [ e (130,832) .6.420 ...5467 |MON... | ....ccccc...... 26,679 | .cccccce 292,470 | 08/09/2012 | 08/25/2036.
46629H AB 2 | JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............cccccoevevevevevevevevcvevevivmnnnnns | ovvesene | oo | v N 1FM] .................897,623 | ......94.031 1,065,042 1,132,647 948,614 54,796 0335 | .......7.753 | MON... 74 3,824 | 05/11/2011] 07/25/2036.
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46630P AP 0 | JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.......cocvevecevcvsvevsvsvsssssssiisiie | ceveieee IO [ 2 | 3FM 30,204 89.990 27,931 31,038 31,332 2524 | ......5410 | MON... 65 821 | 06/23/2008 | 04/25/2037.
46632T AA 3 [ JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37......ccoveveveresesesesesesesssessssssssise [ e IO [P 2 | 1FM] e 1,650,718 ] ......94.250 1,966,258 2,086,215 1,717,758 23,581 cireeeenni2. 140 | 4029 | MONL. | e 3721 | i 47,088 | 12/07/2009 | 07/27/2037.
46633A  AA 3 | JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37......ccvvvvvvvvererrrrrevernvsesennnsnnees | ceveeeee o 2 | 1FM] .................836,693 | .......98.460 1,075,116 1,091,932 929,230 52,806 correeeeni2 879 | i 9.644 | MON... [ oot 4,558 | oo 25,113 | 12/18/2008 | 03/26/2037.
46633A AC 9 | JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.......ccvvvvvvvvrvvrrrrerrenrnvsennnnnnnes | ceveeeee IO [P 2 | 1FM] .................976,483 | .......96.650 1,216,788 1,258,963 1,258,963 (15,985) 3.657 | ........3.684 | MON... 7672 52,205 | 12/18/2008 | 11/26/2036.
46633A AG 0 | JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE.......ccoovvvvvurnnenennnenenenerenneenncnes | ceveiees IO [P 2 | 1FM] .................568,5624 | .....105.790 826,724 781,476 664,781 26,898 MON... | wooovvvvvvennns 11,429 | o 62,741 | 12/18/2008 | 06/26/2037.
46633K  AY 9 | JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37........c.coevvvevescrescscssssersrssaserisisins | ceveeeee IO [P 2 | 1FM] ..............435,509 | .....100.500 461,938 459,640 456,665 13,496 MON... | coocvcvireiereceeen990 | e 15,278 | 08/14/2009 | 05/26/2037.
46633P  BQ 4 | JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37.......cvvvevrcercresesesrsesssessssssseseses | ceveiees IO [P 2 | 1FM] ..................500,678 | .....100.250 540,618 539,270 523,608 11,268 MON... | e 1,114 | e 13,528 | 08/18/2009 | 03/27/2037.
46634B  BY 7 | JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.........cccrevevevevevereverevevescvesessscsisisisiiin | ceveeees o] 2 | 1FM] .................855,651 | .....105.620 914,021 865,386 847,653 (5,725) MON... | v 14T | 49,761 | 01/05/2010 | 12/26/2035.
46634D AW 8 | JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37..........coovvveverererercrererencncscsesesesenees | ceveeees IO [P 2 | 1FM] 2,411,575 ] .....106.570 2,570,015 2,411,575 2,411,575 4,936 MON... | 12,058 | e 144,694 | 02/17/2010 | 04/26/2037.
46634D AX 6 | JPMRR 2010-1 3A2 RR MEZ SSNR 6.00 4/37.. ...84.210 2,023,566 2,403,000 1,124,994 18,854 MON... ...144,180 | 02/17/2010 | 04/26/2037.
46634F AU 7 [ JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036.. .103.350 2,123,258 2,054,434 2,028,986 (11,116) MON... 34,112 | 07/08/2010 | 07/26/2036.
46634F AZ 6 [ JPMRR 2010-2 3A6 NAS EX 6.00 07/26/2036.. ..102.950 426,492 414,271 382,798 2,709 MON... .24,845 | 07/08/2010 | 07/26/2036.
46634F BA 0 [ JPMRR 2010-2 3A7 NAS EX 6.00 7/26/2036 ....102.850 426,111 414,303 353,895 4,335 MON... .24,847 | 07/08/2010 | 07/26/2036.
46635B  AA 9 | JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039.........cccocrvvererererercncncncnencnences | ceveeees o 2 | 1FM] .................700,310 | .....103.740 677,391 652,970 656,247 (18,703) MON... | 3,075 | o 37,030 | 09/15/2010 | 03/26/2039.
466358 AD 3 | JPMRR 2010-7 1A4 SEQ CSTR 03/26/2039...........ccccuuummmmermmmmmmmmmimmmmmmmmammnnnnnnns | cereeeee o 2 | 1FM] 1,125,203 ] .......90.810 1,452,960 1,600,000 1,195,923 28,832 MON... | 7,534 | i 90,736 | 09/15/2010 | 03/26/2039.
46635B AJ 0 | JPMRR 2010-7 1A9 SEQ SSNR CSTR 3/26/2039.........cccocvovevererererencrcncncncrences | ceveeeee o 2 | 1FM| 491,771 ] 1101.440 507,200 500,000 494,156 620 MON... 28,355 | 09/15/2010 | 03/26/2039.
46637D AA 3 | JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE.........ccccovvuvcmurerercrcrcncrcrcncncncees | cevenees IO [ 2 | 1FM] ...cennni2,993,653 | .......98.980 3,190,436 3,223,314 3,040,841 39,768 MON... | 8,854 | o 91,444 | 01/06/2012 | 06/26/2035.
472320 AA 8 | JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47.........ccocuemumvmumrmmmimmmimimmminiseiinnnnns | e IO [ 2 | 1FM] 3,522,424 | .......87.000 3,324,040 3,820,736 2,927,753 (23,009) MON... | ccccciicn,553 | i 268,733 | 07/24/2008 | 06/25/2047.
472321 AC 2 | JMAC 2008-R2 2A1 SEQ CSTR 01/25/37........ccccvcvcvcvcvevcvcvevevevevessessssvisssisiien | vevevens IO [P 2 | 1FM] .................457,867 | .......98.000 519,187 529,783 491,645 11,190 MON... | v 1,141 | i 13,932 | 08/26/2008 | 01/25/2037.
472321 AD 0 | JMAC 2008-R2 2A2 SUB CSTR 01/25/2037...........ccvcvevevevevevivsvmmmsmsmsmnnnnnnns | wovevene IO [P 2 | AFM | s 51,814 | .....70.000 84,021 120,030 31,748 19,703 MON... coovenenennnns3,156 | 08/26/2008 | 01/25/2037.
472321 AH 1 | JMAC 2008-R2 2A3 SUB CSTR 01/25/37........coovvvvvvrninncrrnnnnnnnnnnnnnnnnnnnssseessensnens | cevevens IO [ 2 | M| s 33,701 | ......25.000 30,008 120,030 13,055 (243) MON... coovenenenennns3,156 | 08/26/2008 | 01/25/2037.
472321 AJ 7 | JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039 ...98.000 1,786,785 1,823,250 1,602,879 53,046 MON... 40,181 | 08/26/2008 | 01/25/2039.
472321 AK 4 | JMAC 2008-R2 3A2 SUB CSTR 01/25/39 254,800 560,000 99,763 6,323 MON... 08/26/2008 | 01/25/2039.
472321 AL 2 | JMAC 2008-R2 3A3 MEZ CSTR 01/25/39 349 46,585 986 (65) ...127.983 | MON... 08/26/2008 | 01/25/2039.
472321 AN 8 | JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.........ccccccvcvcvcvcvcvcvevevivivevcvevesevisesisii | oo IO [ 2 | 1FM 15,080 3.250 2,361 72,638 6 .9,999.000 | MON... 08/26/2008 | 01/25/2037.
47232D  AF 9 | JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36..........ccccccccscsescscscscscscsisccricirins | ceverens [ [ 2 | 1FM] .................250,530 | .....105.000 263,056 250,530 248,781 558 ...8.687 | MON... | coooovrrcrcca 03/31/2009 | 09/26/2036.
47232D  AG 7 | JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36..........ccocvervrcrercrcrcrcrcscncrcnerescies | ceverens [ [ N 3FM| ..o 243,014 | .....105.000 255,165 243,014 242,595 (23) 6.500 | .......6.560 | MON... [ ...ocoovvreve 2,631 | s 14,466 | 03/31/2009 | 09/26/2036.
47232D  AH 5 | JMAC 2009-R5 2A3 SUB SSUP CSTR 9/26/36..........coovercrerercrcrescscsiscsiscscsisisss | ceverens [ [ 2 | 1FM] ............... 121,507 | .....101.000 122,722 121,507 99,106 (2,927) 6.500 | ......4.960 | MON... [ .. 1,315 | .o 7,233 | 03/31/2009 | 09/26/2036.
47232D  AJ 1| JMAC 2009-R5 2A4 SUB SSUP CSTR 9/26/36.........ocoovercrercrcrcrercrircscscscscsiscies | ceveices IO [ 2 | 1FM] ............. 121,507 | .......62.000 75,334 121,507 73,269 (2,107) 6.500 | .......7.849 | MON... [ ..o 1,315 | ..o 7,233 | 03/31/2009 | 09/26/2036.
47232D  AK 8 | JMAC 2009-R5 2A5 SUB SSUP CSTR 9/26/36.........cocoovererercrcrcrescscscscsiscscsisisss | cevirens [ [ 2 | 1FM] ............... 121,507 | .......55.000 66,829 121,507 18,959 (4,027) 6.500 | ..... 18.472 | MON... [ e 1,315 | . 7,233 | 03/31/2009 | 09/26/2036.
47232D AL 6 | JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36..........ccovvvvvvvvvrvrrnrvnnrenvnnsennennnies | cevisens O [ 2 | M| s 59,845 | .....41.879 31,794 75,918 4,019 (6,233) 6.500 |....158.829 | MON... | .....ccccooo.....847 | ...cccceeeeee.n4,531 | 03/31/2009 | 09/26/2036.
47232D  AM 4 | JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47..........cococvvvcicrcccscsiiciciciiiciiicaiins | cevire [ [ ) 1FM] .................328,253 | .....100.000 328,253 328,253 328,253 (124) 2776 | ....2792 | MON... [ coovorvrer 1,530 | .......c........8,142 | 03/31/2009 | 01/26/2047.
47232D AN 2 | JMAC 2009-R5 3A2 SUB SSUP CSTR 1/26/2047. ....104.000 941,218 905,017 887,498 7572 2776 3.522 | MON... 4,185 22,447 | 03/31/2009 | 01/26/2047.
47232D AP 7 | JMAC 2009-R5 3A3 SUB SSUP CSTR 01/26/4 ..103.000 466,084 452,509 439,355 2,175 2776 3.178 | MON... 11,224 | 03/31/2009 | 01/26/2047.
47232D  AQ 5 | JMAC 2009-R5 3A4 SUB SSUP CSTR 1/26/47, 298,656 452,509 231,149 17,545 MON... 11,224 | 03/31/2009 | 01/26/2047.
47232D AR 3 | JMAC 2009-R5 3A5 SUB SSUP CSTR 1/26/47, 581,797 1,292,882 74,152 (3,579) MON... 5978 32,068 | 03/31/2009 | 01/26/2047.
47232D  AS 1 | JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47.........cocovvvvvvvrvrrrrnrnvrnncnsnnnnisnnenns ......28.301 70,440 248,896 733 (717) 2.776 | ...618.960 | MON... [ .coooovirencc 1175 | 6,172 | 03/31/2009 | 01/26/2047.
47232D AU 6 | JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36..........coovcrcvercrcrcrcscscsiscscscsisisiies | cevercns [ [P ) 1FM] ................567,023 | .....105.000 627,950 598,048 585,312 158 5349 | .....6.785 | MON... [ ..cccocccccrc 5,356 | ..o 30,222 | 03/31/2009 | 09/26/2036.
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36..........ccovvvvvvvvvrvrvrrvvvrvnvsvnnnnnnnnnes | ceveiene [ [ 2 | 1FM] .....cccev....... 134,647 | ......69.078 207,234 300,000 152,988 7,119 5349 | ..... 17.290 | MON... [ coovorcrcrccaa 2674 | oo 15,159 | 03/31/2009 | 09/26/2036.
47232D AW 2 | JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36...........coeccccserescscscscsisciiicaiiiiiars | ceveres [ [— ) M s 74,545 | ....100.000 73,276 73,276 73,276 496 5515 | ......5.882 |MON... | ..................337 | ...............3,670 | 03/31/2009 | 01/26/2036.
47232D  AX 0 | JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36.........cccoovererevcrcrcscicscicscsiscscsiscies | ceveies [ [ ) . 1FM] .................244,156 | .....102.500 246,000 240,000 238,204 (1,318) 5515 | ......3.879 | MON... | .o 1,103 | oo 11,374 | 03/31/2009 | 01/26/2036.
47232D  AY 8 | JMAC 2009-R5 5A3 SUB SSUP CSTR 1/26/36.........cocooverevcrcrcrcrcscrcscscscicscsisiies | coveie [ [p— 2 | 1FM] ... 122,078 ] .......94.899 113,878 120,000 118,273 (1,362) 5.515 3.207 | MON... 552 5,687 | 03/31/2009 | 01/26/2036.
472320  AZ 5 | JMAC 2009-R5 5A4 SUB SSUP CSTR 1/26/36.........cocoovererercrcrcscscscscscscscscsisines | ceveies [ P 2 . 2FM | 122,078 | .. T4141 88,969 120,000 117,499 (2,381) 5515 | ......2.437 | MON... 552 5,687 | 03/31/2009 | 01/26/2036.




XA FE

Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

o Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJAC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
47232D  BA 9 | JMAC 2009-R5 5A5 SUB SSUP CSTR 1/26/36.........cccvvseersesrsrersssssssssrssssssssssass | cvvreene | oo | e 2 | 4FM ..122,078 | .....49.424 59,309 120,000 104,341 (9,271) 5515 MON... 552 5,687 | 03/31/2009 | 01/26/2036.
47232D BB 7 | JMAC 2009-R5 5A6 MEZ SSUP CSTR 1/26/36.........cccvvvevvvvrrnrncnvncnrnnnnnneneneneees | cvvvvene | oo | e 2 | 1FM ..447,619 | ......29.787 131,065 440,000 69,295 5515 | ..... 37.675 | MON... 2,022 20,853 | 03/31/2009 | 01/26/2036.
47232D  BH 4 | JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36...........cceveeevevesvesersveveverisisiririrs | vvvrrene | oo | v 2 | AFM | s 77,875 | ....100.000 77,875 77875 77,875 2,805 ..0.510 0510 | MON.. | coovvvvvcevnccrececeeecnT | v 385 | 03/31/2009 | 09/26/2036.
47232D  BJ 0 | JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36..........ccevevesesrserrsssnsesesesesessseseess | cvvreene | oo | v 2 | 1FM ...532,316 | .....102.500 545,624 532,316 416,053 21,354 ..0.510 6.125 | MON... 45 2,634 | 03/31/2009 | 09/26/2036.
472320 BK 7 | JMAC 2009-R5 7A3 SUB SSUP CSTR 9/26/36..........ccoeveveseseserrsesssesesesssesssesiess | cvvvveee | oo | e 2 | 1FM ....266,158 | .......62.000 165,018 266,158 13,363 3,746 .0.510 | ..... 50.369 | MON... [ ..oooovvvevvvvirirenes 23 .1,317 | 03/31/2009 | 09/26/2036.
47232D  BL 5 | JMAC 2009-R5 7A4 SUB SSUP CSTR 9/26/36..........cccvvveveseseresrsssesesesssssssesiess | cvvveene | oo | v 2 | 1FM ..103,771 ] .......30.000 79,847 266,158 5,674 399 .0.510 | ..... 34.966 | MON... [ ..oooovvvvvvevivienee 23 .1,317 | 03/31/2009 | 09/26/2036.
47232D  BM 3 | JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36...........ccveveeeerserrsrsvsesesesssessseseess | cvvvvene | oo | v 2 | M| s 30,189 | .......20.000 53,232 266,158 2,227 (634) L0510 | ...... 30.626 | MON... [ ..oooovvvvvvvvirienee 23 ..1,317 | 03/31/2009 | 09/26/2036.
47232D BN 1 | JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36..........ccocvcvvvevcnrnrncncnnnnnnnnenenenenes | ceveeene | oo | e 2 | AFM | e 20,476 | .......... 1.865 1,267 67,915 1 (290) 0.510 |.9,999.000 | MON... 6 327 | 03/31/2009 | 09/26/2036.
47232D  BP 6 | JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37........cccvvevesvscsvsvevirscsssvesisisisinins | evvvvene | oo | v 2 | 1FM 465,154 | .....103.000 479,108 465,154 458,523 (2,449) 6.500 | .......3.358 | MON... 03/31/2009 | 07/26/2037.
47232D BQ 4 | JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37. ...103.750 846,424 815,830 809,454 757 6.500 6.710 [ MON... 03/31/2009 | 07/26/2037.
47232D  BR 2 | JMAC 2009-R5 8A3 SUB SSUP CSTR 7/26/37. ..101.000 411,994 407,915 297,636 10,985 MON... 03/31/2009 | 07/26/2037.
47232D  BS 0 | JMAC 2009-R5 8A4 SUB SSUP CSTR 7/26/37. 90.000 367,124 407,915 149,865 6,652 MON... 03/31/2009 | 07/26/2037.
47232D BT 8 | JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37. .n56.434 728,870 1,291,551 387,074 (43,083) MON... 03/31/2009 | 07/26/2037.
47232D  CG 5 | JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36........cccvvevcccressrcsescscsesesesesesenes | cevveene | oo | e 2 | 1FM ....262,306 | .....101.000 264,930 262,306 262,306 MON... 03/31/2009 | 05/21/2036.
47232D  CH 3 | JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36.......ccoveruvcreecececrceceeecececeeeeeeeeees | evvveeee | oo | cevieicicd 2 | 1FM ....285,116 | .......97.000 276,563 285,116 187,117 6,030 MON... 03/31/2009 | 05/21/2036.
47232D  CJ 9 | JMAC 2009-R5 11A3 SUB SSUP CSTR 5/21/36........ccocrercreecrcecrcececececcceeeeeeneens | evvveeee | oo | e 2 | 1FM ...142,558 | ......70.000 99,791 142,558 62,502 2,528 MON... 03/31/2009 | 05/21/2036.
47232D  CK 6 | JMAC 2009-R5 11A4 SUB SSUP CSTR 5/21/36........cccocvvvcreececrcrcecrcceeccceccceceeees | cvvveeae | oo | e 2 | 1FM ...142,558 | ......55.000 78,407 142,558 40,230 504 MON... 03/31/2009 | 05/21/2036.
47232D  CL 4 | JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36........cccocvevcrercececrcececcnececeeececeeees | cvvveeae | oo | v 2 | M| e 28475 | .....32.193 29,902 92,883 4,579 (2,581) MON... 03/31/2009 | 05/21/2036.
47232D  CV 2 | JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47........cooovvvvveemececnceceneneccceeceececens | evvevene | oo | e 2 | 1FM ...242,213 ] .....100.000 242,213 242,213 241,864 18 MON... 03/31/2009 | 04/26/2047.
47232D CW 0 | JMAC 2009-R5 13A3 SUB SSUP CSTR 4/26/47.........cooovvvvmvcmnecrcecncncncccncencceeees | cvvveene | oo | e 2 | 1FM ..131,241 ] ......93.000 122,054 131,241 131,089 (15) MON... 03/31/2009 | 04/26/2047.
47232D  CX 8 | JMAC 2009-R5 13A4 SUB SSUP CSTR 4/26/47.........cooovvcvcumvercrcececcnncccnccceceeens | cvvveene | oo | e 2 | 1FM ....204,989 | .......60.000 203,810 339,683 66,621 4,145 MON... 03/31/2009 | 04/26/2047.
47232D  CY 6 | JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47.........ccccovvvvvvvvervnvnenenensnenssennnns | covveeee | oo | ceeeeeeen2 [ 1FM 84,646 | .......34.472 50,170 145,539 5,565 (1,243) MON... ..4,611 | 03/31/2009  04/26/2047.
47232D CZ 3 | JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37.. 50,569 | .....103.000 683,446 663,540 649,378 2,952 MON... .36,495 | 03/31/2009 | 06/26/2037.
47232D DA 7 | JMAC 2009-R5 14A2 SUB SSUP CSTR 6/26/37.........cocevvcvverccccennnccceesseensceseeees | coveveee | oo | 2 | i 1FM .98,772 | ......70.000 152,400 217,714 109,818 4,900 MON... 11,974 | 03/31/2009 | 06/26/2037.
47232D DB 5 | JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37.........cccocevvevmvevmvvvvsnsnsnsnnnsnsnnnns | sevveene | oo | ceveeeeec 2 | M| 69,800 | .....48.278 114,089 236,317 40,688 4,409 MON... | e ,083 | i 12,571 | 03/31/2009 | 06/26/2037.
47232D DC 3 | JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37..........cccccecuvvcvvvcccscicsevcicssseiiies | veveeene | oo | e 2 | 1FM ...113,945 | .....101.000 115,084 113,945 114,136 6,343 MON... 522 6,267 | 03/31/2009 | 08/26/2037.
47232D DD 1 | JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37.........cooovvvvuumumrcvcecccccncccencncceeees | svvivene | oo | e 2 | 1FM ...280,444 | ......95.000 270,026 284,238 282,084 333 MON... | oo 1,303 | oo 15,633 | 03/31/2009 | 08/26/2037.
47232D  DE 9 | JMAC 2009-R5 15A3 SUB SSUP CSTR 8/26/37........ccooovvvvvumurecccrccccceccceceneceeess | cvvivene | oo | v 2 | M| s 52,600 | ......88.000 125,065 142,119 89,350 9,909 MON... 851 | i 7,817 | 03/31/2009 | 08/26/2037.
47232D  DF 6 | JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37..........ccocvevvvmvmvenvrvvnsnnnsnsssnnnnnns | sevvsene | oo | cereeeee 2 | 1FM ...105,901 | ......73.510 295,629 402,159 148,484 (1,959) MON... 03/31/2009 | 08/26/2037.
47232D DG 4 | JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37..........cccccececvevmccccvcscscccscsisesiies | eeverene | oo | i 2 | 1FM ...644,481 | .....100.000 644,481 644,481 643,352 (13) MON... 03/31/2009 | 08/26/2037.
47232D DK 5 | JMAC 2009-R5 16A2 SUB SSUP CSTR 8/26/37.........cooovvvvvumucecccrcecccncececeneeeeess | cvvvvene | oo | v 2 | 1FM ...216,222 | ......94.000 330,312 351,396 283,587 16,756 MON... 03/31/2009 | 08/26/2037.
47232D DL 3 | JMAC 2009-R5 16A3 SUB SSUP CSTR 8/26/37.........cooovvvvvrrirrcriccscscsiscssssscs ......84.000 147,586 175,698 81,495 7,007 MON... 03/31/2009 | 08/26/2037.
47232D DM 1 | JMAC 2009-R5 16A4 SUB SSUP CSTR 8/26/37. <. 74.000 182,023 245,977 76,401 4,981 MON... 03/31/2009 | 08/26/2037.
47232D DN 9 | JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37 57.962 65,600 13,177 21 MON... 03/31/2009 | 08/26/2037.
47232D DQ 2 | JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/3! ..100.000 560,540 560,540 560,540 139 MON... 03/31/2009 | 09/26/2035.
47232D DR 0 | JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35... .....98.220 1,445,773 1,471,974 1,137,103 55,841 MON... 03/31/2009 | 09/26/2035.
47232D DS 8 | JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35...........cocvvvvvmmvvvsvsvvmsnsnsnsssnnnnnns | sesssene | oo | cereeeee 2 | 1FM ..181,472 | ......52.349 359,596 686,921 144,663 (4,317) MON... | oo 1474 | 17,737 | 03/31/2009 | 09/26/2035.
47232D  DW 9 | JMAC 2009-R5 18A2 SUB SSUP CSTR 4/37.........ccccccccvevcvcvcvcvcvcvcvcvcvcvcvcviveses | wevvvene | oo | e ) 1FM ....209,205 | .....102.671 230,726 224,724 214,122 5,268 MON... 505 | ... 7,174 | 03/31/2009 | 04/26/2037.
47232D DX 7 | JMAC 2009-R5 18A3 SUB SSUP CSTR 4/37.........ccccccvevevcvevcvcvcvcvcvcvcvcvcscvesinen | svvvsene | oo | v 2 | M s 82,768 | .....99.372 195,439 196,675 133,159 13,932 MON... ..A442 | ..............£,278 | 03/31/2009 | 04/26/2037.
47232D DY 5 | JMAC 2009-R5 18A4 SUB SSUP CSTR 4/26/37.........coovvvvvvvvvvcnrcnccnsnccnncneninseess | covirinc | oo | e ) M 60,246 | .....91.726 180,402 196,675 94,482 10,276 MON... .A442 | ..............£,278 | 03/31/2009 | 04/26/2037.
47232D  DZ 2 | JMAC 2009-R5 18A5 SUB SSUP CSTR 4/26/37.........covvvvvvevvrvcrceccncneccccncnecieess | v | oo | e ) . 1FM L4707 ] L T4.402 365,823 491,688 122,085 8,617 MON... | oo 1,106 | oo 15,696 | 03/31/2009 | 04/26/2037.
47232D  EA 6 | JMAC 2009-R5 18A6 MEZ SSUP CSTR4/37........covvvvvvvvvvencnencncrercncneneneneneseeees | v | oo | e 2 | L3V [ 60,018 | .....54.236 193,936 357,576 27,061 (1,304) MON... 804 | 11,410 | 03/31/2009 | 04/26/2037.
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47232D  ED 0 | JMAC 2009-R5 19A3 SUB SSUP CSTR 6/26/37........ccvvvvvvverrrcenrcecerseseeeeseeseeeees | svvvvene | oo | cevverec 2 | AFM | o 4,807 | ....100.000 9,048 9,048 8,985 152 ...2.486 | .......4.827 | MON... 19 292 | 03/31/2009 | 06/26/2037.
47232D  EE 8 | JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/37........covvvvevevcrcrnccecennnnneeeeeeeeeeees | svvvvene | oo | e 2 | AFM | 61,828 | .....95.322 145171 152,296 148,317 (910) ...2.486 | ......4.186 | MON... ..315 ....4,920 | 03/31/2009 | 06/26/2037.
47232D  EF 5 | JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37........cocvvvvvevmrceerceceneceenceeeneeseess | cvvvvene | oo | e 2 | AFM | 69,448 | ......87.889 191,217 217,566 195,466 3,059 ...2.486 | .......6.683 | MON... ..451 ....1,028 | 03/31/2009 | 06/26/2037.
47232D  FG 2 | JMAC 2009-R5 24A2 SUB SSUP CSTR 12/26/36.........cccvvvvvvverercrernnennnneneneneens | cvvvvene | oo | e 2 | AFM | s 70,149 | ....100.000 70,149 70,149 69,999 98 5611 ...5.492 | MON... ..328 ....3,947 | 03/31/2009 | 12/26/2036.
47232D  FH 0 | JMAC 2009-R5 24A3 SUB SSUP CSTR 12/26/36.........cccvvvvvvverencrenrvnnnnnenenenenns | cvvvvene | oo | e 2 | 1FM] ............... 150,000 | .....101.500 152,250 150,000 149,721 (89) 5611 ...5.549 | MON... | wocvevererenenene. 701 ...8,406 | 03/31/2009 | 12/26/2036.
47232D  FJ 6 | JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36.........cccvvvvvvvvrercrernrnnnnnnnereneens | cvvveene | oo | e 2 | 1FM] ..................800,000 | .......70.000 630,000 900,000 675,037 (9,917) 5.611 | .......8.007 | MON... [ coooorereicrcic 4,208 | oo 50,434 | 03/31/2009 | 12/26/2036.
47232D  FK 3 | JMAC 2009-R5 24A5 MEZ SSUP CSTR 12/26/36...........cccocummmmmmmmmmmmmmmnmnmnnnnnnes | sevvrene | oo | cerereec 2 | FM| 317,673 | .......44.283 265,698 600,000 2 5.611 1.9,999.000 | MON... 2,805 33,623 | 03/31/2009 | 12/26/2036.
47232D  FM 9 | JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37.........ccccevvvvvvvvvmrvnvenenensnensnennnns | seveeene | oo | ceveeeecc 2 | AFM | e 27,606 | .....79.514 112,393 141,350 62,378 8,506 ....2.486 ...5.947 | MON... 293 | 4,498 | 03/31/2009 | 06/26/2037.
47232Q  AA 1 | JMAC 2009-R2 1A SEQ CSTR 11-37 RE........cvcvevevevcvcvevcvcvcrsmnmnsnsnsnsnsnsnnnnns | svvsveee | oo | cevereee 2 | 1FM]| 1,917,933 ] .......99.590 1,965,345 1,973,436 1,800,483 (20,083) ..4.085 | ......5.001 | MON... | coooorcrcrcrcc 6,719 | woovevererens 100,237 | 04/12/2012 | 11/26/2037.
47232V AA 0 | JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37..........ccoovurerererercvcrcrcrcsesescscsesens | covveeee | oo | e | 1FM ...247,180 | .....104.500 258,303 247,180 245,050 (232) 6.000 MON... 116,091 | 03/31/2009 | 02/26/2037.
47232V AB 8 | JMAC 2009-R4 1A2 SUB SSUP 6.00 02/26/37. 15,347 | .....103.000 118,807 115,347 115,156 (29) 6.000 MON... ...7,498 | 03/31/2009 | 02/26/2037.
47232V AC 6 | JMAC 2009-R4 1A3 SUB SSUP 6.00 02/26/37. .59,052 63,152 86,510 17,628 181 6.000 MON... 5,623 | 03/31/2009 | 02/26/2037.
47232V AD 4 | JMAC 2009-R4 1A4 SUB SSUP 6.00 02/26/37. .23,798 51,041 86,510 1 6.000 |.9,999.000 | MON... 433 5,623 | 03/31/2009 | 02/26/2037.
47232V AE 2 | JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.........cccooumeemmmemmmimimeveneneneninsnennnns | sevveens | oo | ceveeecec 2 | AFM | s 37,603 | ......33.971 16,257 47,856 1 6.000 |.9,999.000 | MON... 239 | 3,120 | 03/31/2009 | 02/26/2037.
47232V AF 9 | JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37........cococverercrercrcrcrcrcrcncrcncncnencnens | wevveene | oo | ceveieccd 2 | 1FM ....865,017 | .....103.000 890,968 865,017 858,496 (1,040) 5.750 | ........5.503 | MON... 4,145 53,964 | 03/31/2009 | 02/26/2037.
47232V AG 7 | JMAC 2009-R4 2A2 SUB SSUP 5.75 02/26/37........cccoovvvvverevennnnnennnnennnnnenenenenns | weveeeee | oo | ceveeecccd 2 | 1FM ...403,716 | .....103.500 417,846 403,716 403,111 (79) 5.750 | .......5.784 | MON... 03/31/2009 | 02/26/2037.
47232V AH 5 | JMAC 2009-R4 2A3 SUB SSUP 5.75 02/26/37..........cocvvvvvvvvvennrnnnnnnnennnnnenenenenns | svvveene | oo | ceveeecec 2 | 2FM ....302,787 | ......79.000 239,202 302,787 298,153 (1,477) 5.750 | .......5.367 | MON... 03/31/2009 | 02/26/2037.
47232V AJ 1 | JMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37........cccoovvvvvvvvvnvnnennnnnnnnnnnnenenenenes | cvvveene | oo | ceveeecec 2 | 1FM ...302,787 | ......43.000 130,198 302,787 35,431 (3,214) 5.750 | ... 39.871 | MON... 03/31/2009 | 02/26/2037.
47232V AK 8 | JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.........cccooemeevememmvemnmeveneneneninnninnnes | sevveene | oo | ceveeecec 2 | 1FM ...155,980 | ......40.410 67,825 167,844 2,007 (1,300) 5.750 |.1,641.115 | MON... 03/31/2009 | 02/26/2037.
47232V BX 9 | JMAC 2009-R4 9A5 SUB SSUP CSTR 11/26/37.......ccvevevcvevcrcrcrcececncncececceeeeeees | cvvveeae | oo | e 2 | 1FM ...264,172 | .....100.000 295,015 295,015 295,015 L3457 16.770 | MON... 03/31/2009 | 11/26/2037.
47232V BY 7 | JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37.......cccocvvvvvvvvvnverervrnrnsnrnnnsnsnnnns | sevveene | oo | ceveeece 2 | 1FM ...163,647 | ......94.556 502,169 531,083 524,166 60,940 ...3.157 .3.220 | MON... 03/31/2009 | 11/26/2037.
47232V CA 8 | JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36...........cccoovvvvvvervvnnnnnnnnssnessnnnnnns | cevveeee | oo | ceveeeec2 | 1FM ...163,765 | .....106.500 174,410 163,765 163,765 659 6.000 5.951 | MON... 03/31/2009 | 07/26/2036.
47232V CB 6 | JMAC 2009-R4 10A3 SUB SSUP 6.00 07/26/36 20,599 | ....104.500 126,026 120,599 120,171 (61) 6.000 5.993 | MON... 03/31/2009 | 07/26/2036.
47232V CC 4 | JMAC 2009-R4 10A4 SUB SSUP 6.00 07/26/36..........ccccovvvvvmvvrvvnnnnnsnnnsnnssnennnns | covvreee | oo | ceveeeee2 [ 1FM ..120,599 | .......75.000 90,449 120,599 74,924 2,486 6.000 | ..... 13.493 | MON... 03/31/2009 | 07/26/2036.
47232V CD 2 | JMAC 2009-R4 10A5 SUB SSUP 6.00 07/26/36...........ccocvvvvvermrererevnnnnnsnsnsnsnnnns | sesseene | oo | cereeeee 2 | M| s 93,185 | ......57.000 68,741 120,599 11,963 5 6.000 | ..... 65.606 | MON... ..803 | ..o 7,822 | 03/31/2009 | 07/26/2036.
47232V CE 0 | JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36............ccccccerevevevevevevevcvivevivavans | vevveene | oo | o 2 | M| ol 9,822 | .....49.926 26,601 53,280 5426 (1,435) 6.000 | ..... 66.632 | MON... 2266 | ................3,470 | 03/31/2009 | 07/26/2036.
47232V CF 7 | JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37..........ococvvvvvvvvrervrennrnnenenessssssnnns | sevssene | oo | ceveeeee 2 | M| s 56,254 | ....100.000 56,254 56,254 56,254 5.837 5,908 | MON... 274 | 2,839 | 03/31/2009 | 04/26/2037.
47232V CG 5 | JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37............ccooevevemvveveveveninenenennnsnsnns | sesvsene | oo | cevereee 2 | 1FM ....226,757 | ......90.000 204,081 226,757 224,095 309 5.837 6.221 | MON... [ coovovvvvrire 1,103 | oo 10,283 | 03/31/2009 | 04/26/2037.
47232V CH 3 | JMAC 2009-R4 11A3 SUB SSUP 5.8368 04/37............cooouvvvevevemiveveninennnnnnnsnnnns | svvssene | oo | e 2 | 1FM ..113,379 | .......80.800 91,610 113,379 95,809 405 5.837 6.199 | MON... 2551 | 5,141 | 03/31/2009 | 04/26/2037.
47232V CJ 9 | JMAC 2009-R4 11A4 SUB SSUP 5.8368 04/37...........coocuevevevevemvvvveninennnennnsnnnns | sesvsen | oo | ceveeeee 2 | 1FM ..113,379 | ......66.420 75,306 113,379 64,789 383 5.837 9.181 | MON... 2551 | 5,141 | 03/31/2009 | 04/26/2037.
47232V CK 6 | JMAC 2009-R4 11A5 SUB SSUP 5.8368 04/37............cooovvevevevemiveneninensnnnnnsnnnns | sevesen | oo | ceveeeee 2 | 1FM ..113,379 | ......45.600 51,701 113,379 20,604 (1,589) 5837 | ... 18.432 | MON... 2551 | 5,141 | 03/31/2009 | 04/26/2037.
47232V CL 4 | JMAC 2009-R4 11A6 MEZ SSUP 5.8368 04/37...........cccooeeeeememvevcvevivevcviviviviians | wevvvene | oo | o ) 1FM ...283,645 | .......26.165 123,605 472,411 28,875 (2,879) 5837 | ..... 70.764 | MON... 03/31/2009 | 04/26/2037.
47232V CM 2 | JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35... ....101.000 1,294,417 1,281,601 1,278,892 124 5.500 MON... 03/31/2009 | 11/26/2035.
47232V CN 0 | JMAC 2009-R4 12A2 SUB SSUP 5.50 11/26/35 258,000 300,000 144,505 4,574 5.500 MON... 03/31/2009 | 11/26/2035.
47232V CP 5 | JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35, 127,300 274,440 15,507 (4,610) 5.500 MON... 03/31/2009 | 11/26/2035.
47232V CQ 3 | JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36... ....104.000 263,388 253,258 251,694 843 5.850 MON... 03/31/2009 | 05/26/2036.
47232V CR 1 | JMAC 2009-R4 13A2 SUB SSUP 5.85 05/26/36............cccccrmvmrmrermrevermsmseresennnnns ....103.000 181,280 176,000 175,249 (183) 5.850 MON... 858 | o 11,152 | 03/31/2009 | 05/26/2036.
47232V CS 9 | JMAC 2009-R4 13A3 SUB SSUP 5.85 05/26/36.............ccocvvmmrvvmrervrevmsmrsrerennnnns ......79.000 69,520 88,000 42,438 (968) 5.850 MON... ..429 | ... 5,577 | 03/31/2009 | 05/26/2036.
47232V CT 7 | JMAC 2009-R4 13A4 SUB SSUP 5.85 05/26/36............cocovvvvmrermrvvvsmsssnsnsssssnsnns | sesssene | oo | ceveeeee 2 | M s 88,000 | ......65.000 57,200 88,000 8,412 (997) 5.850 MON... ..429 | ... 5,577 | 03/31/2009 | 05/26/2036.
47232V CU 4 | JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36.............ccceeeeerevevevevevevevcvevivivans | wovvsene | oo | o ) M 47,361 | ......54.068 30,164 55,788 975 (2,162) 5.850 | ....675.319 | MON... 272 3,530 | 03/31/2009 | 05/26/2036.
47232V DC 3 | JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35..........cccvvvvvvvvvrrrcvrvnnrrnvnnnenereenes | ceveiiae | oo | cevveeec ) . 1FM ..917,034 | ....102.750 942,252 917,034 916,078 88 5.250 5269 | MON... [ .ocoooovcrnc 4012 | e 52,910 | 03/31/2009 | 09/26/2035.
47232V DD 1 | JMAC 2009-R4 15A2 SUB SSUP 5.25 09/26/35............cocvvvvemvmvmrvvmrmsnsnsnsssnsnsnns | sesssene | oo | ceveeeee 2 | 1FM ....200,000 | .......75.000 150,000 200,000 165,225 (3,246) 5.250 | ......4.364 | MON... B75 | e 11,525 | 03/31/2009 | 09/26/2035.
47232V DE 9 | JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35............cccceeeeevevevevevevevevevevivivans | avvesene | oo | e N 1FM .. 117,548 | ......39.018 61,645 157,991 12,756 (3,974) 5.250 | ..... 70.609 | MON... 891 | 9,104 | 03/31/2009 | 09/26/2035.
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47232V DF 6 | JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36..........cccvvvvvvvrvrnrnrvrnenrnrnenrnenenens | ceveieee IO [ 2 | L1311 91,359 | .....104.000 97,568 93,816 93,081 1,354 6.000 | .......7.960 | MON... 469 6,098 | 03/31/2009 | 04/26/2036.
47232V DJ 8 | JMAC 2009-R4 16A2 SUB SSUP 6.00 04/26/36...........ccocvevevevevevevevivivenenenenenens | ceveeeee IO [P 2 | AFM | s 76,530 | .....101.000 141,209 139,811 112,136 13,833 6.000 MON... | oo 1,398 | .....ccc....8,389 | 03/31/2009 | 04/26/2036.
47232V DK 5 | JMAC 2009-R4 16A3 SUB SSUP 6.00 04/26/36...........ccocveveveveveveveriverererenenenens | ceveeeee o 2 | AFM | s 25,987 | ......85.000 59,419 69,905 36,385 4,658 6.000 MON... | w350 | 4,544 | 03/31/2009 | 04/26/2036.
47232V DL 3 | JMAC 2009-R4 16A4 SUB SSUP 6.00 04/26/36...........ccocrevevevevivevereverinenenenenins | ceveeeee IO [P 2 | AFM | s 19,324 | ......67.000 46,836 69,905 16,533 (32) 6.000 MON... | w350 | 4,544 | 03/31/2009 | 04/26/2036.
47232V DM 1 | JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36...........cccrcrevererererererererererererins | ceveeeee IO [P 2 | AFM | s 19,719 | ......42.382 44,076 103,997 16,502 (603) 6.000 MON... | w520 | .cc.....6,760 | 03/31/2009 | 04/26/2036.
47232V DN 9 | JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36.........cccvvvvvvrvrvrrrrenenenensnnnenenenens | ceveeeee IO [P 2 | 1FM] .. 561,799 ] .....101.750 571,630 561,799 538,727 (18,695) 5.750 MON... 03/31/2009 | 02/26/2036.
47232V DP 4 | JMAC 2009-R4 17A2 SUB SSUP 5.75 02/26/36...........ccoeveveverevevevevevevenenenenenins | ceveeeee IO [P 2 | 1FM] .............s,050,000 | .......91.000 955,500 1,050,000 990,367 8,356 5.750 MON... 03/31/2009 | 02/26/2036.
47232V DQ 2 | JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36...........ccoecccerererererererererererererins | ceveaees o] 2 | 1FM] ..................336,220 | .......70.515 276,884 392,662 35,828 (3,667) 5.750 MON... 03/31/2009 | 02/26/2036.
47232V DR 0 | JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36...........cccvvvvvvrvrnrrrnenensnsnennnenenens | ceveeeee IO [P 2 | 2FM| ....coovvverern.d70,804 | .....103.000 484,929 470,804 474,462 (728) 6.000 MON... 03/31/2009 | 04/26/2036.
47232V DS 8 | JMAC 2009-R4 18A2 SUB SSUP 6.00 04/26/36... ....76.000 100,612 132,384 91,006 646 6.000 MON... 03/31/2009 | 04/26/2036.
47232V DT 6 | JMAC 2009-R4 18A3 SUB SSUP 6.00 04/26/36 44,349 66,192 1,486 (40) 6.000 MON... 03/31/2009 | 04/26/2036.
47232V DU 3 | JMAC 2009-R4 18A4 SUB SSUP 6.00 04/26/36 38,491 66,192 1,120 (50) 6.000 | ....516.103 | MON... 03/31/2009 | 04/26/2036.
47232V DV 1 | JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36... ...27.093 18,307 67,570 m (610) 6.000 |.1,571.060 | MON... 03/31/2009 | 04/26/2036.
47232V DW 9 | JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36.........ccccvevvvvvrvvnrnrnenenenennnnnennnens | ceverees o 2 | M| e 73,392 | ....101.000 74,126 73,392 73,392 6.000 | ......6.076 | MON... [ ..cccoocoviv367 | ocvciecececece4,790 | 03/31/2009 | 07/26/2036.
47232V DX 7 | JMAC 2009-R4 19A2 SUB SSUP 6.00 07/26/36...........ccocmeveverevivererevivevenerinenins | ceveeeee o 2 | 3FM| ... 138,536 | .......88.000 145,056 164,836 146,955 1,297 6.000 | ..... 10.027 | MON... | w824 | 10,711 | 03/31/2009 | 07/26/2036.
47232V DY 5 | JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36...........ccceeccererererererereverererererens | ceveeees o 2. LTV N [ 41,136 | .....45.871 19,563 42,648 14,057 (351) 6.000 | ..... 18.909 | MON... | w213 | eeeeen2,786 | 03/31/2009 | 07/26/2036.
47232V DZ 2 | JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36..........cccovvvvvvrvvvvnrvenenennnennnennnens | ceverees IO [ 2 | 1FM] ..................519,209 | .....103.500 537,381 519,209 512,733 (1,407) 6.000 | .......5.681 | MON... | ..oocovvvvere 2,596 | oo 33,792 | 03/31/2009 | 03/26/2036.
47232V EA 6 | JMAC 2009-R4 20A2 SUB SSUP 6.00 03/26/36...........ccocvevmverevevererevevenenenenenens | severene IO [ 2 | 1FM] .................432,511 | ......82.000 375,826 458,324 329,425 6.000 | ......8.494 | MON... [ ..oocoovvreren 2292 | i 29,791 | 03/31/2009 | 03/26/2036.
47232V EB 4 | JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36...........cccoccerererererererererererererens | ceveeeee IO [P 2 | AFM | s 49,404 | ......45.085 86,362 191,553 2 6.000 [.9,999.000 | MON... [ ..ocovvvvererrrrrnn988 | oo 12,467 | 03/31/2009 | 03/26/2036.
47232V EC 2 | JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37........ccccvvvvvvvvvrvrrnnnnnensssnsssnnnenens | ceverees IO [P 2 | M| 64,190 | .....104.000 66,224 63,677 62,433 (484) 6.000 | ......4.551 | MON... [ ..o 318 | eceeeeeeeeeeninid,151 | 03/31/2009 | 03/26/2037.
47232V ED 0 | JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37..........cccuevevmvemeveveverivsnenesenenenins | seveeees IO [ 2 | 1FM] .............. 112,837 | .....104.000 116,412 111,935 11,777 (1) 6.000 | ......6.044 | MON... | .....cccc00......60 | ..cccceeeeee.en. 7,275 | 03/31/2009 | 03/26/2037.
47232V EE 8 | JMAC 2009-R4 21A3 SUB SSUP 6.00 03/26/37... .56,418 | .....104.500 58,486 55,967 55,901 (1) 6.000 MON... 280 3,637 | 03/31/2009 | 03/26/2037.
47232V EF 5 | JMAC 2009-R4 21A4 SUB SSUP 6.00 03/26/37 .56,418 44,774 55,967 55,918 9) 6.000 MON... 280 3,637 | 03/31/2009 | 03/26/2037.
47232V EG 3 | JMAC 2009-R4 21A5 SUB SSUP 6.00 03/26/37... .56,418 33,580 55,967 7494 (7086) 6.000 MON... 280 3,637 | 03/31/2009 | 03/26/2037.
47232V EH 1 | JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37..........coccevevevevevevereveveveveverererans | ceverees IO [ 2 | M| s 83,221 | ......38.799 32,031 82,556 2,454 (1,584) 6.000 | ....308.273 | MON... | ....cccooond13 | .cceeeeeeeeennn5,372 | 03/31/2009 | 03/26/2037.
47232V EJ 7 | JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37........ccccovvvvvvvvvvvvnrvnninsnsssnsssnsnens | severens [ [ 2 | M| s 77,924 | ....101.000 77,533 76,766 74,890 (511) 5.750 9.936 | MON... [ ..ccovnn368 | eeeeeeeeenn 4,793 | 03/31/2009 | 04/26/2037.
47232V EK 4 | JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37..........cccocvevevmreverivenensssnssennnenens | severene [ [ 2 | 1FM] ................311,046 | .......95.000 291,102 306,423 305,746 (163) 5.750 | ......5.754 | MON... [ .o 1,468 | oo 19,088 | 03/31/2009 | 04/26/2037.
47232V EL 2 | JMAC 2009-R4 22A3 SUB SSUP 5.75 4/26/37..........cocvvveveverererererensssssssssseseniss | sevesene [ [ 2 | 1FM] ................. 155,523 | ......90.000 137,891 153,212 125,335 2,247 5.750 9.034 | MON... [ ..o 734 | ceeeeeeeeee. 9,544 | 03/31/2009 | 04/26/2037.
47232V EM 0 | JMAC 2009-R4 22A4 SUB SSUP 5.75 04/26/37...........ccocoevvvemmrermrerirsnineneninnnins | cevesene IO [ 2 | 1FM] .................155,5623 | .......70.000 107,248 153,212 15,171 (34) 5.750 | ...... 62.576 | MON... [ ... 734 | eeeeeeeeeeee 9,544 | 03/31/2009 | 04/26/2037.
47232V EN 8 | JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37...........ccocmvvvvermvevirensnsnssssensnenens | severene [ [ 2 | 1FM] .................155,5623 | ......45.000 68,945 153,212 6,170 (976) 5.750 | ...133.764 | MON... | .cccoovevenenenen 734 | .............9,544 | 03/31/2009 | 04/26/2037.
47232V EP 3 | JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37..........ccccoevevevevevevcviveveviviverirs ...31.561 6,921 21,929 124 (754) 5.750 | .7,753.844 | MON... | ....cccccee...... 05 | ..............,370 | 03/31/2009 | 04/26/2037.
47232V ER 9 | JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36............coovereverevvrereveresisennnennnnns ....100.250 67,978 67,808 67,808 5.750 | .......5.819 | MON... .....4,232 | 03/31/2009 | 01/26/2036.
47232V ES 7 | JMAC 2009-R4 23A3 SUB SSUP 5.75 01/26/36... ....104.000 187,200 180,000 180,000 5.750 MON... 11,213 | 03/31/2009 | 01/26/2036.
47232V ET 5 | JMAC 2009-R4 23A4 SUB SSUP 5.75 01/26/36 ..104.000 187,200 180,000 179,514 (64) 5.750 MON... 11,213 | 03/31/2009 | 01/26/2036.
47232V EU 2 | JMAC 2009-R4 23A5 SUB SSUP 5.75 1/26/36. .101.250 182,250 180,000 179,636 (54) 5.750 MON... 11,213 | 03/31/2009 | 01/26/2036.
47232V EV 0 | JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36. .....69.330 333,308 480,755 202,952 (4,941) 5.750 MON... .29,975 | 03/31/2009 | 01/26/2036.
47232V EX 6 | JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36............cocvovvvevmrmverevereserenenennnnns ....106.000 164,050 154,764 154,764 (20) 5.500 MON... 9,221 | 03/31/2009 | 02/26/2036.
47232V EY 4 | JMAC 2009-R4 24A3 SUB SSUP 5.50 2/26/36.............ccocvvvererermrererereserssnsenennns . ....103.000 86,814 84,285 84,026 (15) 5.500 MON... 386 5,022 | 03/31/2009 | 02/26/2036.
47232V EZ 1 | JMAC 2009-R4 24A4 SUB SSUP 5.50 02/26/36............cooocvevevervrererinmnmsenenennnnns .....95.000 80,071 84,285 84,093 (18) 5.500 MON... 386 5,022 | 03/31/2009 | 02/26/2036.
47232V FA 5 | JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36............cococvmrevmrmrmrerermrmsenesennnnns .....62.000 130,642 210,713 96,820 (2,972) 5500 | ......8.841 |MON... | o966 | oo 12,555 | 03/31/2009 | 02/26/2036.
47232V FB 3 | JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36.............ccccoeeereveveveveveveverevevere .....36.497 8,897 24,379 222 (920) 5500 |.2,107.799 | MON... | oo 112 | .. 1,424 | 03/31/2009 | 02/26/2036.
47232V FM 9 | JMAC 2009-R4 27A3 SUB SSUP CSTR 06/36............cccccccccsccsscscsccsscsiscscsisiins . ....100.500 29,087 28,942 27,018 8,022 4916 ] 36.386 | MON... [ ..o 119 | eceeeeeeeeenn 1,618 | 03/31/2009 | 06/26/2036.
47232V FN 7 | JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36..........cocovvvvermvermrmveserssssssssnsnsnsess | seveiene [ P N M e 21,089 | .....98.302 111,157 113,077 89,447 22,738 e 8916 ] L 40.965 [ MON... 463 5,924 | 03/31/2009 | 06/26/2036.
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47232V FU 1 | JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.......coeuumrmrmrsissssvssnsnannnes | ceveeeee IO [ 2 | 1FM] .eeeee...i 207,649 | .......99.000 205,573 207,649 207,649 0.853 | .......0.855 | MON... [ w148 | eceeeeeeeenenn1,955 | 03/31/2009 | 01/26/2047.
47232V FV 9 | JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47........ccoouvmmmvevmvmmmmmsmmmsmsmsssssnsnenens | ceveeeee IO [P 2 | 1FM]| .. 672,459 ] .......96.000 838,902 873,856 532,478 49,768 0853 | ... 11.567 |MON... | w821 | ..............8,199 | 03/31/2009 | 01/26/2047.
47232V GJ 5 | JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36..........cocrvvererererererererersseseserenenees | ceveeeee o 2 | AFM| ....ooooeve..r..d20,148 | .......97.500 409,645 420,148 420,148 1,516 6.500 | ..... 11126 | MON... [ e 2,276 | oo 28,787 | 03/31/2009 | 03/26/2036.
47232V GK 2 | JMAC 2009-R4 32A3 SUB SSUP 6.50 3/26/36..........cocovverererererererererereseseresenees | ceveeeee IO [P 2 | 1FM] eeeeee.n. 139,097 ] ......82.000 175,546 214,080 123,475 9,628 6.500 | ...... 20.605 | MON... [ ..oovvvverereren 1,160 | oo 14,668 | 03/31/2009 | 03/26/2036.
47232V GL 0 | JMAC 2009-R4 32A4 SUB SSUP 6.50 3/26/36..........cocvvverererererererenersrereserenenees | ceveeeee . ....55.000 117,744 214,080 69,131 (271) 6.500 | ..... 20.226 | MON... [ .ooooverereree 1,160 | oo 14,668 | 03/31/2009 | 03/26/2036.
47232V GM 8 | JMAC 2009-R4 32A5 SUB SSUP 6.50 03/26/36..........ccovevevevevevevevevevevenenenenenins | ceveeeee . ...41.000 87,773 214,080 29,662 (2,276) 6.500 | ..... 39.336 | MON... [ .ooovvvvereree 1,160 | oo 14,668 | 03/31/2009 | 03/26/2036.
47232V GN 6 | JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36..........cccocummmmmmmmmmmmmmmmmmmmnmennnnnennns | ceveieee . 8.953 4,055 45,294 693 (2,892) 6.500 |.1,033.244 | MON... 03/31/2009 | 03/26/2036.
47232V GR 7 | JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47........ovevevesesisescscsissecsseieseseresins | ceveeees . ...52.084 303,427 582,571 4,294 (274) 0.853 | ....117.876 | MON... 03/31/2009 | 01/26/2047.
47233A AW 7 | JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37........ccoovvvvvrrrrrrrrnrrrnnnrncnnerenins | ceveeeee . ...99.750 566,197 567,616 544,966 8,777 2.353 | .......4.078 | MON... 08/21/2009 | 03/26/2037.
472330  AA 9 | JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36. ....104.000 3,496,145 3,361,678 3,310,402 MON... 08/10/2009 | 09/26/2036.
472330 AB 7 | JMAC 2009-R11 1A2 MEZ 6.00 9/26/36 1,628,000 1,760,000 727,239 MON... 08/10/2009 | 09/26/2036.
52520M AE 3 | LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035 1,612,818 1,680,019 1,560,923 MON... 11/01/2013 | 11/25/2035.
525241 AL 9 | LXS2007-1 WF1 SEQ 7.00 01/25/2037. ..81.750 378,657 613,209 370,669 MON... 08/11/2008 | 01/25/2037.
52525F  AA 1 |LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047...........cocveverererevererericcvccicccici | vovevene . ...102.625 1,651,244 1,609,008 1,429,015 MON... 01/04/2010 | 07/25/2047.
564760 BH 8 | MTTC 2003-1 A1 SEQ CSTR 11/25/2033..........ccecerevererererererererereseseseseresesesenins | vevevens o 2 | 1FM] 2,330,422 | .....103.656 2,356,711 2,273,583 2,317,918 MON... | oo 10,480 | oo 126,002 | 07/24/2013 | 11/25/2033.
576434 HM 9 | MALT 2003-7 7A4 5.75 11/25/2033.........cccccemmmmmmmmmmmmmmmmmmmmmmmmmmmsssmmmssmmssssssmsmnenens | vovevene o 2 | 1FM] ..............2,455,840 | .....103.550 2,534,309 2,447 427 2,440,909 MON... | oo 727 | e 140,727 | 10/28/2003 | 11/25/2033.
57643M  LZ 5 | MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36..........ccoooesuvusescrcscsesissscscscsccsiresins | ceveeees IO [ 2 | 1FM] ..................356,384 | .....100.500 365,884 364,064 337,693 246,610 MON... 1,744 20,928 | 04/07/2006 | 05/25/2036.
57645T AA 5 | MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037..........cccouvevuvevememimevevnmnnnnnnnnnnnns | wovevene IO [ 2 | 1FM] 3,752,236 | .......90.469 3,753,534 4,148,982 3,782,553 99,995 MON... | w387 | s 19,534 | 01/16/2014 | 09/25/2037.
589929  PK 8 | GNABS 1998-GN1 M17.63 02/25/27...........ccccvevcvevcvcvescsesessssscsssssesssssssssssssssssin | vevevene IO [P 2 | M| e 73,237 | ....100.822 73,847 73,245 72,393 280 MON... | w466 | ... 1,863 | 03/05/1998 | 02/25/2027.
59020U W4 3 [ MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35........cccvvvvvvvvrvnvrrenrnnnrnnnennneennnees [ s IO [P 2 | 1FM] ........,445,820 | .......88.563 1,522,085 1,718,657 1,425,016 (4,303) MON... | oo 3,653 | .oooovivnnnnn 43,639 | 07/19/2013 | 12/25/2035.
59549P  AA 6 [ MID-STATE TR 4A ABS 8.33 4/1/2030........ccceieieeeeeiereeessscsssssssssssssesssssssssssssssis [ s IO [ 2 | 2AM | oo 66,838 | ....103.250 67,182 65,067 65,067 (135) 8.330 | .......6.835 | JAJO...[ oo 1,355 | ...cccoo.5,420 | 10/20/2010 | 04/01/2030.
61751D  AE 4 | MSM 2006-17XS A3A SEQ STP 10/25/46...........cccocweveveverereririnissnensnsssssnssssessnns | covvseee | oo | ceeeeeee2 [ 1FM .....68.410 966,833 1,413,292 830,045 (60,355) MON... 6,656 56,663 | 01/11/2013 | 10/25/2046.
61751M AU 8 | MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047... 91.394 2,447,793 2,678,275 2,420,625 3,056 MON... 100,892 | 01/08/2014 | 07/25/2047.
61755F  AA 3 | MSST 2007-1 A1 SEQ FLT 06/25/2037..........ccocvevevevererererererenenenesenesssesssesssenesens | wvvveees | oo [ v | e ..464,878 | .....98.219 516,659 526,029 491,227 33,548 MON... N ...1,253 | 08/01/2013 | 06/25/2037.
61758M AA 5 | MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE.........cccceeeeemerememeremerevererereress | ceverees IO [ 2 | 1FM] ........d,458,159 | .....106.719 4,581,198 4,292,777 4,389,345 (33,813) MON... | 21,464 | ..eoeeecene 257,567 | 08/21/2012 | 04/26/2036.
61758Q AH 1 |MSRR2010-R12B SEQ CSTR 07/26/2035 RE............ccocumvmvmvmmivivinevsvsssnssnnnnens | severens [ [ 2 | 1FM] ...veve.nn,996,845 | .......96.930 2,159,600 2,228,000 2,089,414 34,815 MON... | 0861 | s 57,500 | 03/09/2012 | 07/26/2035.
61758V AH 0 [ MSRR 2010-R2 3A SEQ 6.50 10/26/37...........ccccvcvcvcvcvcvrmmmrmmmsmmmsmsmsssassssnsnnens [ enens [ [ 2 | 1FM] ................472,896 | .....104.680 495,028 472,896 472,896 (165) MON... | 2,562 | o 30,738 | 02/09/2010 | 10/26/2037.
61758V AP 2 [ MSRR 2010-R2 3B1 RR SUB 6.50 10/26/37..........cccvvvvvvrvrrrrrrrrnrnrnsnssnnssnsnnnnnnins [ s [ [ 2 | 1FM] .................552,000 | .....102.440 614,640 600,000 570,185 4,322 MON... 39,000 | 02/09/2010 | 10/26/2037.
61758V AQ 0 [ MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37...........cccececevevevevevevevcvevcvevcvcsisciiics [ v IO [ 2 | 1FM] ................. 763,589 | ......49.570 904,082 1,823,849 793,886 7,599 MON... | 9,879 | s 118,550 | 02/09/2010 | 10/26/2037.
61915R  AB 2 | MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35..........cccummmmmmemeremmmessrssesssssssssssssssssens | sevesene [ [ 2 | 1FM] ..................340,989 | .......92.889 575,802 619,979 402,540 17,505 MON... 52 3,006 | 08/26/2008 | 05/25/2035.
62942K  AA 4 [NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043..........cccooosivcvimmvescsiscscscscscsiscacaes [ v O [ 2 | 1FM] .............3,583,223 | .....100.380 3,766,324 3,752,066 3,588,687 11,937 MON... | oo 10,162 | oo 91,457 | 03/11/2014 | 07/25/2043.
643528 AB 8 | NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36..........cococveveverererercnernnensnssnsnssssssnnnnns | wovevens [ [ ) 1FM] ................ 123,048 | ......68.250 91,036 133,386 87,892 (1,026) MON... | ccccoiiiiieeeeean 857 | .c......5,460 | 12/19/2007 | 07/25/2036.
643529 AC 4 | NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36. ......66.594 395,734 594,251 347,895 (11,995) MON... 2,761 .23,886 | 01/11/2013 | 10/25/2036.
643529  AD 2 | NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36. 66.656 198,053 297,126 174,222 (6,014) MON... 11,943 | 01/11/2013 | 10/25/2036.
65535V KU 1 [ NAA2005-WF1 2A2 SEQ 4.786 03/25/2035 ..100.000 160,162 160,162 157,828 3,348 MON... 01/31/2008 | 03/25/2035.
65536M AC 1 | NHELI2006-HE2 A3 SEQ FLT 03/25/2036. .....96.500 1,243,926 1,289,043 1,110,501 (572) MON... 09/08/2011 | 03/25/2036.
65538P  AA 6 [ NAA2007-1 1ATA SEQ STP 3/25/2047.........ccocoeummmmmmmimmmmmmmmmmmmmmsmsmsmsssssssssssnsnnns | s [ [ 2 | 1FM] ...............515,347 | ......76.375 394,928 517,091 274,958 (32,476) MON... | oviciiiiiei2,583 | e 26,343 | 05/08/2007 | 03/25/2047.
68383N BN 2 | OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035........coovvvvvvvvnvvvvrnvnrenscscscscscscies | ceveiiss [ [P ) 1FM] ................683,161 | .......92.903 825,599 888,664 730,578 45213 MON.... | oo 88 | .........4,435 | 06/05/2012 | 07/25/2035.
693456  AA 3 | PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043..........oovvverercrcrcrcrcrcrcrcrcrcscscsesess | v [ [ 2 | 1FM] ..............4,565,215 | .....101.422 4,751,895 4,685,276 4,568,668 8,418 MON... | oo 13,665 | cooooveve 136,654 | 02/12/2014 | 09/25/2043.
749239  AD 1 | RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046............ccovvvvvvvvvvvrvvvnrvrnnnnnsnnnsnsnsssnsnnes | vevevens [ [— ) 1FM] .................985,040 | .......98.500 1,050,354 1,066,349 1,011,369 31,894 MON.... | oo 72 | oo 3,601 | 02/12/2013 | 08/25/2046.
74927D  BY 1 [RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........oovvvvvvvvrvrrernrrrernrcnrnnrnrenseseness [ e [ [ ) . 1FM] .............1,426,716 | .....1103.313 1,483,247 1,435,689 1,428,662 2,274 MON... | oo 6,580 | oo 78,963 | 07/29/2010 | 10/26/2037.
74927T AC 5 | RBSSP 2010-9 3A2 SEQ SSUP AFC 10/34 RE........ccccooovevevevevmvevmveveveviveviviress | vovevene [ P 2 | 1FM] ..............2,065,250 | .....108.563 2,388,375 2,200,000 2,048,471 (13,807) MON... | oo 2,338 | oo 129,126 | 08/20/2013 | 10/26/2034.
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74928D AU 9 [RBSSP 2009-1 7A1 SEQ SSNR CSTR 06/26/37........cccvvevvreessssssssssssssssssssssssss | coviie IO [ 2 | AFM | e 20,764 | ....104.688 21,416 20,457 20,452 82 ceveeen2. 111 ] 1957 | MON... 36 603 | 07/08/2010 | 06/26/2037.
74928D AV 7 [RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037.........oovvvvvvverrcresssssesssesssssssssssssssss | o IO [P 2 | 1FM] 1,136,816 | .......78.375 1,908,938 2,435,647 1,386,022 (7,080) 2111 ] 3739 | MONL | e 4,285 | ..o 155,614 | 07/08/2010 | 06/26/2037.
74928F  AY 6 | RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036..........ccceeessesrssessssssssssssssssssssssssss | voverens I [ 2 | 1FM] ... 1,640,438 | ......86.344 2,500,264 2,895,710 1,607,867 MON... 07/08/2010 | 03/26/2036.
749280 AL 1 [RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36...........cccmmmemmmemmmmririiiin [ e IO [P 2 | 1FM] .................816,610 | .....105.063 884,486 841,866 823,524 3,291 MON... 11/03/2009 | 08/25/2036.
749280 AM 9 [ RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.........ccocuuummmmmmmmmmmmmmmmmmsmsnnnnnns [ renens IO [P 2 | 1FM] ................665,067 | .......78.500 751,299 957,068 670,216 (6,253) MON... 03/21/2013 | 08/25/2036.
749280 AS 6 [ RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36........ccccuueremererermmmmasiiisin [ s IO [P 2 | 1FM] ..................389,853 | .....102.219 412,957 403,993 394,170 2,773 MON... 11/05/2009 | 10/25/2036.
74930V AA 9 [RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036............cccvvvrvrrrrrrencrrnrrcnernnnrss [ s IO [ 2 | 1M 1,239,467 | .......98.897 1,273,556 1,287,757 1,236,402 26,497 MON... 10/18/2011 | 05/26/2036.
74951P  DQ 8 [ RESIF 2005-A B3 SEQ FLT 03/10/2037.......ccooieiesesisesesesesesesesssssssesssssssssssssssen [ v o] 2 | 1FM] 1,315,661 ] .......53.082 1,636,838 3,083,581 1,388,813 785,910 MON... 03/09/2012 | 03/10/2037.
75971F  AY 9 | RAMC 2007-3W AF6 SEQ STP 9/25/2037........cccuumvvmmvvmvmmmmimimssmssnsssssssssssssssssnens | vevevens IO [P 2 | FM| 1,319,241 ] .......69.250 1,268,853 1,832,279 1,369,727 19,008 MON... 09/21/2010 | 09/25/2037.
759950 EM 6 | RAMC 2004-4 AF5 SEQ STP 02/25/2035 ..97.750 1,955,000 2,000,000 1,824,599 (3,264) MON... 08/24/2010 | 02/25/2035.
760985 7F 2 | RAMP 2004-RS7 Al6 NAS 5.22 7/25/34. 95.500 246,199 257,800 172,685 90,286 MON... 07/20/2004 | 07/25/2034.
760985 UA 7 | RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33 ..100.500 435,086 432,921 403,482 4,988 MON... 04/16/2003 | 04/25/2033.
76110H J6 7 | RALI2004-QS16 1A2 SEQ 5.50 12/15/2034 .....97.988 1,469,820 1,500,000 1,429,849 12,179 MON... | oo GRCTETN [ 82,500 | 08/27/2013 | 12/25/2034.
76110H RV 3 [RALI2004-QS4 A1 SEQ4.35 3/25/34.........ccocvvvmvrrnnnnrnnnnncnnnnnnnsssssnsssssssssssesesssees | o o 2 | 1FM] .................219,854 | .....100.434 240,992 239,950 234,590 5,305 MON... | o870 | s 10,438 | 02/20/2008 | 03/25/2034.
761118  KH 0 | RALI 2005-QS15 2A SEQ 6.0 10/25/35.........coovevevererererereencecneeceescecensencecscsneeseees | covevene o 2 | 1FM] ................. 733,638 | ......89.063 711,180 798,518 599,027 104 MON... | oo 3,993 | oo 47,911 | 02/08/2008 | 10/25/2035.
761118  UQ 9 | RALI 2006-QS2 1A9 SEQ 5.50 2/25/36...........cccvcverererererernncreccnecececensesceceeseeeseees | covevene o 2 | 1FM] .................387,281 | ......85.529 331,445 387,524 279,652 305 MON... | oo 1776 | o 21,314 | 02/13/2006 | 02/25/2036.
76111 7K 4 | RFMSI 2003-S10 A5 NAS 5.50 6/25/33.........ccoovvvvvvnrennnninnencnnnennsnensessesesseseseseeies | ceveeens IO [ 2 | 1FM] ..................690,893 | .....103.270 691,654 669,754 682,679 (589) MON... 3,070 36,836 | 06/27/2003 | 06/25/2033.
76111 U5 1 | RFMSI 2003-S4 A4 NAS 5.75 3/25/2033........cccocvvmvrmvmrmrererenesesssesesssesesssssssssssnss | seveeens IO [ 2 | 1FM] .................380,713 | .....102.598 381,775 372,108 377,233 (64) MON... | oo 1,783 | oo 21,385 | 04/23/2003 | 03/25/2033.
76111X TE 3 [ RFMSI2005-SA1 2A SEQ 2.9425 03/25/2035...........coccevevesesesesessscsssssssssssssssin [ v IO [P 2 | 1FM] .................832,066 | .......94.406 835,106 884,588 832,653 2912 MON... | oo 2,046 | ..o 24,667 | 07/23/2013 | 03/25/2035.
76112B C5 7 [ RAMP 2005-EFC4 M2 MEZ FLT 09/25/35.........ccocuummmmmmmmmmmmmmmmmsmmmsssssssnssssssssenens | ovenens IO [P 2 | 1FM] ...cccee1,185,000 | .......94.906 1,898,125 2,000,000 AT VLT I I 175,105 MON... | coocvcviieiereceeen237 | i 12,064 | 08/02/2011 | 09/25/2035.
76112B  CF 5 [ RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032.........cccccevererereveseseseresesesesssisissiisins [ v IO [ 2 | M| e 23,786 | ......98.000 26,209 26,744 26,744 10,059 MON... .....1,275 | 05/19/2008 | 10/25/2032.
76112B  SE 1 [ RAAC 2005-SP1 1A5 PAC 5.0 9/25/34 ...102.500 1,054,671 1,028,947 1,014,320 3,886 MON... 51,282 | 10/24/2005 | 09/25/2034.
81745A  AB 3 [ SEMT 2013-5 A2 SEQ CSTR 05/25/2043, 98.656 2,700,735 2,737,522 2,596,382 11,254 MON... 61,594 | 03/17/2014 | 05/25/2043.
81745) AA 6 | SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043...........cococrermrermrerererinnnnnnnnennnenenns ..101.422 2,397,303 2,363,694 2,333,097 3,183 MON... 168,941 | 02/27/2014 | 09/25/2043.
81745M  AA 9 | SEMT 2013-2 A SEQ SNR CSTR 02/25/2043...........ccooevivivevivesmscsiscscscsisiseicecies | ceveaens IO [ 2 | 1FM] 3,369,842 | .......92.010 3,461,125 3,761,684 3,370,356 13,702 MON... 33,289 | 07/11/2014 | 02/25/2043.
83611M  JX 7 | SVHE 2005-OPT4 2A4 SEQ FLT 12/25/2035..........ccovvvvvvvrvvvvrnvernnnsnsnsnssssssnnnsens | sevesens [ [ 2 | 1FM] .................765,000 | ......79.750 797,500 1,000,000 806,706 34,501 MON... 98 5,091 | 10/09/2013 | 12/25/2035.
85172G  AB 3 | SLFMT 2013-2A M1 MEZ 3.52 12/25/2085.............cocvevevevererermnensvssenesesssssssesesens | severene [ [ 2 | 1FM] .................963,228 | .....102.690 1,026,900 1,000,000 974,189 4,997 MON... 2,933 35,200 | 07/03/2013 | 12/25/2065.
855541  AC 2 | STARM 2007-S1 3A1 SEQ CSTR 01/25/2037.......oovvvvvvvvvvrnnenenerenenncncscscseseseies | v [ [ 2 | 1FM] .................001,245 | .....100.406 994,403 990,379 905,598 5,023 MON... 2,116 26,202 | 10/10/2012| 01/25/2037.
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35..........cccoceeeusceccesesscsccesessvisererirass | voveves IO [ 2 | 1FM] .................899,017 | ......82.750 1,062,766 1,284,310 879,561 43,684 MON... | w101 | ccccccee.5,842 | 08/27/2008 | 08/25/2035.
86359Y AG 6 [ SASC 2006-BC1 A5 SEQ FLT 03/25/2036...........ccccscceesccescscssssssssscsssssssssssssssas [ v [ [ 2 | 1FM] ................991,285 | ......97.772 1,365,069 1,396,176 1,060,210 87,368 MON... | oo 89 | ............4,457 | 05/18/2011 | 03/25/2036.
86360B AJ 7 [ SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036............cccceceveverererescciviviiiiin [ v O [ 2 | 1FM] .................622,832 | .......85.240 661,573 776,129 630,638 (22,221) MON... 09/27/2012 | 05/25/2036.
881561 UH 5 | TMTS 2005-8HE M1 MEZ FLT 07/25/2035.............ccccocevevevevcvevvccvevivvivcivvivsvivir | vovevens [ [ ) 1FM] .. 1,314,608 | ......96.750 1,487,582 1,537,553 1,522,757 22,104 MON... 09/28/2010 | 07/25/2035.
88157V AB 3 [ TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038 ...69.500 1,083,954 1,559,647 929,214 33,427 MON... 04/30/2010 | 08/25/2038.
93934N AR 6 [ WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 55.544 177,411 319,405 147,158 5,342 MON... 04/23/2008 | 07/25/2036.
94980G  AH 4 | WFHET 2004-2 A7 SEQ 5.0 5/25/2034 .102.533 1,025,327 1,000,000 990,140 5,202 MON... 08/27/2004 | 05/25/2034.
94980G AR 2 | WFHET 2004-2 M4 MEZ FLT 5/25/2034. 231,998 92.238 310,131 336,229 233,491 13,036 MON... | oo 90 | ... 4,593 | 10/01/2010 | 10/25/2034.
94983T AJ 9 | WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36........coovvvvrvvvrcrcrercrcrnrcsescscseiess | v . 395,835 99.094 442,592 446,640 390,550 9,245 MON... | w973 | s 11,676 | 10/11/2011 | 03/25/2036.
94986L  AJ 3 | WFMBS 2007-16 1APO PO 12/28/2037.........cccovvvvvrmvvvvrvrmrmrnrmnnsssesssssssssssssssesnsns | vovevens 23 1FM] ................334,812 | ......86.215 359,417 416,887 318,075 23272 MON... 11/02/2010 | 12/28/2037.
949912 AA 7 | WFALT 2003-1 1A1 SEQ 5.75 9/25/2033...........coommvmvmvmrmrmrmvmrmrmsmsesssssesssssesssssssns | vovevene [ [ 2 | M s 37,508 | ....105.688 42,740 40,440 36,926 942 MON... 194 2,325 | 03/05/2008 | 09/25/2033.
97652P AL 5 [WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044...........cccoooococvvc [ e I I 2. 1FM 1,669,233 | .....100.055 1,680,650 1,679,731 1,668,983 1,052 MON... 4,899 29,395 | 06/19/2014 | 06/20/2044.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 271,313,292 XXX o 290,094,557 | ...........316,902,960 259,267,419 0]....4441581 | ..............0 0 XXX f o 1,116,560 | ....... 13,157,688 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03063N  AD 9 [ ACRE 2010-ARTA A2FX ABS 4.9543 01/14/29 ||| — | ...... 1FM| cooverenenn.999,997 ] .....110.080 1,100,800 1,000,000 1,000,000 184 e 4.954 |........5,006 |MON...| ................. 2752 | e 49,543 | 12/09/2010| 01/14/2029,'
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055359  AC 7 | BCRR 2009-1 2A1 SEQ SSNR CSTR 07/17/40........ccceveseveresesesvsesvivisiiiisiiiiinns | evverene | oo | v 2 |l IFE] 9,444,019 | .. 105313 | oo 10,562,690 | cvceeee 10,029,854 9,824,174 83,424 ...5.858 | .......5.953 | MON... [ ccccoovecccns 32,642 | oo 587,549 | 05/12/12010 | 07/17/2040.
05955T  AA 8 | BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51......cccouveveveveveverererererennnennnens | evvveens | oo [ wovivenns 2 |l AFE] 4,392,448 | ....105.780 4,561,360 4,312,120 4,325,287 (15,836) 5.670 ...5.333 | MON... | ccoccevcceees 20,374 | e 247,230 | 07/22/2010 | 02/24/2051.
05955T AC 4 | BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49.........ccovrvrvrererererernrennrnrnsnennnnnns | wvvevees | oo [ wovivinns 2 | IFE] 1,896,897 | .....105.570 2,062,412 1,953,597 1,928,721 7,993 5.714 6.292 [ MON... | woovrvcrrrcrnnn 9,303 | .ooverererens 113,132 | 05/26/2010 | 12/24/2049.
05955T  AE 0 | BALL 2009-UB2 A4AC SEQ CSTR 02/24/44............cocoooeveveverereririrenenmrnnnnnennnnnns | wvverens | oo [ eovivines 2 | e IFE] 2,962,028 | .....105.746 3,452,126 3,264,555 3,160,418 46,770 5.325 | ......7.105 | MON... [ ccccooeeccccc 14,486 | oo 174,305 | 12/04/2009 | 02/24/2044.
05955T AL 4 | BALL 2009-UB2 A4B3 SUB CSTR 06/24/2049............cccvvvvvvverernrrrnrnrnnnenreneenenees | cvvvenes | oo [ v 2 | AFE] 1,952,188 | .....106.660 2,133,200 2,000,000 1,975,206 6,359 5.781 6.259 | MON... | wovvovever 9,635 | ..ovoveverens 117,452 | 12/14/2010 | 06/24/2049.
05955U AA 5 [ BALL 2010-UB3 A4A1 SEQ SSNR CSTR 6/15/49.........ccoovvvuruvenneercrenenencrcnenense [ s [ o | coverine 2 |l AFE] v 4,971,734 | ...107.753 5,665,373 5,257,750 5,155,012 42,857 5543 | ......6.599 | MON... 02/17/2010 | 06/15/2049.
05955U AG 2 [ BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46..........cccvvvevvvevrrnrrrnrnennnnnenenenenenes | wvvnenes [ oo | coveriis 2 | AFE] 3,187,976 | .....109.926 3,707,133 3,372,405 3,298,039 26,117 5.761 ....5.808 | MON... 01/29/2010 | 05/15/2046.
05955U AU 1 [BALL 2010-UB3 A4A4 SEQ SSNR 5.338 12/43..........ccocvvvvrerernrnrenernnnnennnnnnnnenes [ eovsenes [ oo | coveriis 2 | AFE] 3,838,125 | ....105.879 4,235,164 4,000,000 3,940,984 24,774 5.338 | ......6.132 | MON... 05/25/2010 | 12/15/2043.
05956H AA 3 [ BALL 2010-RC30 ASA SEQ 5.334 12/43 RE...........ccooouvvvvvevevevenereennenesssnnssnssnnnes | evssenes | oo | coversrs 2 |l IFE] v 1,041,406 | .....105.863 1,058,628 1,000,000 1,013,552 (7,501) 5.334 ....3.830 | MON... 09/03/2010 | 12/16/2043.
07330T AA 0 | BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40. LAFE] ....109.500 1,996,938 1,823,688 1,767,355 19,687 6.500 MON... 07/30/2009 | 07/17/2040.
07388L AE 0 | BSCMS 2006-PW13 A4 SEQ 5.54 09/11/41.. .105.190 7,987,900 7,593,783 7,591,362 (7,588) 5.540 MON... 05/16/2007 | 09/11/2041.
12513X  AE 2 | CD 2006-CD2 A4 SEQ CSTR 01/15/2046 .102.822 2,056,430 2,000,000 1,951,415 62,048 5.299 MON... 10/20/2008 | 01/15/2046.
125277 AA 1 [CGCMT 2009-RR1 MA4A SEQ SSNR CSTR 3/51 .AFE 5,016,719 | ....107.550 6,237,923 5,800,000 5,540,258 | .......cooououumeueniniinnns | v 116,831 ...5.485 MON... 09/30/2009 | 03/17/2051.
125278  AA 9 [ CGCMT 2010-RR2 CA3A SEQ SSNR CSTR 12/39.......cocvevemeremercrcncncrenenenenenens [ v [ o | covevies 2 |..1FE ....3,804,581 | .....105.531 4,146,256 3,928,958 3,891,576 20,429 5.311 MON... 02/23/2010 | 12/19/2039.
125278  AC 5 [ CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51........ococveveveveveverevevenenenenenenenens [ wvvvenes [ oo | v 2 | 3AM ...2,975,659 | ....108.523 2,988,439 2,753,746 2,852,396 (29,808) 6.068 MON... 01/10/2011 | 02/19/2051.
12527E  AD 0 | CFCRE 2011-C1 A4 SEQ CSTR 04/15/44..........coovvvevivivnvincsvsnseniscsissenscscsssnsians | v | o [ i 2 | 1FM ...2,048,438 | .....111.665 2,233,296 2,000,000 2,031,993 (5,109) ...4.961 MON... | oo 8,269 | ..oooovuvnnnn 99,226 | 08/04/2011 | 04/15/2044.
12527X  AB 2 | CGCMT 2010-RR3 MLJR SUB CSTR 06/2050............ccccvvvvrererrrccerceceecencnceeeeees | wevvvree | oo | v 2 | IFE] 2,019,063 | .....105.969 2,119,375 2,000,000 2,007,682 (3,191) 5.743 MON... | oo 6,062 | ..ooovevenen 115,430 | 03/17/2011| 06/14/2050.
12621R  AA 2 | COMM 2010-RR1 GEA SEQ SSNR CSTR 12/11/49........cccocevereremrnnvnvnnersnsnnnnns | v | oo [ v 2 | IFE] 3,739,104 | .....106.562 4,262,487 4,000,000 3,919,883 41,971 5.543 MON... | oo 18,477 | oo 221,720 | 02/05/2010 | 12/11/2049.
12624K  AD 8 | COMM 2012-CR2 A4 SEQ 3.147 08/15/2045...........ccooeevevevceceesmssereiarererererarerans | o | oo [ i 2 | 1FM ..4,099,741 | ....102.443 4,097,712 4,000,000 4,093,509 (11,732) ...3.147 MON... | oo 10,490 | oo 125,880 | 08/08/2012 | 08/15/2045.
126250 BF 9 | COMM 2013-CR9 A4 SEQ CSTR 07/10/2045..........ccoooovvveveveveeemieinininnnninninnnnnns | evveeees | oo [ v 2 | 1FM ...4,668,594 | .....109.660 4,934,700 4,500,000 4,650,110 (15,302) ...4.235 MON... | oo 15,883 | oo 193,299 | 10/16/2013 | 07/10/2045.
126320 AW 3 | COMM 2014-CR18 A4 SEQ SSNR 3.55 07/15/47.........ccovvvvvvvrrcncerncnrncnnnennncenens | v | o [ i 2 | 1FM ...1,009,956 | .....103.883 1,038,832 1,000,000 1,009,452 (504) 3.550 MON... | oo 2,958 | i 17,750 | 06/19/2014 | 07/15/2047.
12632Q AX 1| COMM 2014-CR18 A5 SEQ SSNR 3.828 07/47.........cooocvcvevcrcrcncncncrcncncnenencninens | o | oo [ e | e 1FM 1,029,927 | ....105.947 1,059,468 1,000,000 1,028,560 (1,366) 3.828 MON... 06/19/2014 | 07/15/2047.
12639C AA 5 | CSMC 2009-RR4 A4A SEQ 5.695 09/15/40.. 3,380,469 | ....105.391 4,215,628 4,000,000 3,838,387 89,623 5695 MON... 09/18/2009 | 09/15/2040.
12639C AG 2 | CSMC 2009-RR4 A4B SUB 5.695 09/15/40 ..985,625 | .....107.781 1,077,813 1,000,000 992,164 1,993 5.695 MON... 06/16/2011 | 09/15/2040.
12641V AA 9 | CSMC 2009-RR1 A3A SEQ 5.383 2/15/2040..........cccooeuuuuvercecuceencecscscscncscsenieens | o | oo [ i 2 |..1FE ...3,091,903 | .....106.656 3,152,519 2,955,776 2,989,728 (23,704) 5.383 MON... | oo 13,259 | oo 163,680 | 08/25/2010 | 02/15/2040.
12643)  AA 4 [ CSMC 2010-RR1 1A SEQ 5.692 04/16/49...........ccovvvvvvvevrnrrnnnnnnnnncnnnnnenenennneseeees [ s [ o | v 2 |..1FE ...3,817,500 | .....105.229 4,209,152 4,000,000 3,931,278 26,284 5.692 MON... | oo 18,973 | oo 227,680 | 02/03/2010 | 04/16/2049.
12643) AW 6 [ CSMC 2010-RR1 2B SEQ 5.695 09/15/2040 RE............ccccoeeeeuscccsescscsiscsiscsiaess [ o [ o | covivres 2 |..1FE ...1,031,250 | ....105.912 1,059,123 1,000,000 1,016,120 (6,617) 5.695 MON... 4,746 56,950 | 08/15/2012 | 09/15/2040.
12643K  AQ 6 | CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39........cocverurcrcrcrcrcrcrercrcrercesssssenns | cvvvveee | oo [ v 2 |..1FE ...1,437,390 | .....106.469 1,624,544 1,525,841 1,496,475 9,819 5.898 MON... 7,500 90,857 | 03/10/2010 | 09/15/2039.
12644C  AA 8 | CSMC 2010-RR4 1A SEQ 5.383 02/15/40..........coccevcscccresescscscscscsiscaiecccecsrsranans | v | oo [ i 2 |..1FE ..2,977919 | ....105.938 3,128,550 2,953,204 2,957,571 (5,089) 5.383 MON... | oo 13,248 | oo 163,553 | 04/06/2011 | 02/15/2040.
12644C  AG 5 | CSMC 2010-RR4 1B MEZ 5.383 02/15/2040..........ccoovvvvvvvrvvnvrerrrrennenrnnnneennnnenens | cvvevees | oo [ i 2 |..1FE ...1,191,063 | .....102.500 1,394,000 1,360,000 1,285,671 32,431 5.383 MON... | i 8,101 | i 73,209 | 11/22/2011 | 02/15/2040.
12645A AA 1 | CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48.............cococvvvevererererinererenersnnnnns | v | oo [ v 2 |..1FE ...1,970,812 | .....105.216 1,976,701 1,878,711 1,910,482 (16,801) 5.378 MON... 101,241 | 03/17/2011| 08/12/2048.
12645A AG 8 | CSMC 2010-RR7 1B SUB 5.378 08/12/2048.............cccceeeeeseucrescscscscsisincscscscsiaes | o | oo [ i 2. 1FE ......847,500 | .....106.900 1,069,000 1,000,000 941,086 24,801 5.378 MON... | oo 4482 | 53,780 | 09/01/2010 | 08/12/2048.
17309D AD 5 | CGCMT 2006-C4 A3 SEQ CSTR 3/15/2049............cccceevevevevevevcvevivivcvnnnnnnnnns | eovveeee | oo [ e | e 1FM 4,560,750 | .....104.521 4,577,060 4,379,086 4,392,946 (24,680) 5.771 MON... 256,639 | 12/19/2006 | 03/15/2049.
17311Q BG4 | CGCMT 2007-C6 A3 SEQ CSTR 12/10/49 ..100.013 418,868 418,813 418,813 2,291 5.710 MON... .24,536 | 02/14/2008 | 12/10/2049.
17311Q  BK 5 | CGCMT 2007-C6 A4 SEQ CSTR 12/10/49 ..108.439 3,253,155 3,000,000 2,984,626 4,252 5.710 MON... 08/09/2007 | 12/10/2049.
20047Q AE 5 | COMM 2006-C7 A4 SEQ CSTR 6/10/46. ...104.720 5,831,514 5,568,672 5,586,649 (27,859) 5.756 MON... 01/12/2007 | 06/10/2046.
20048E  AY 7 [COMM 2013-LC6 A4 SEQ 2.941 01/10/2046...........cccccecccccscecccsceccciviicsiscsaianes [ s [ o | v 2 | 1FM ...3,218,906 | .....101.000 3,535,000 3,500,000 3,252,400 25,778 2.941 MON... 102,935 | 09/06/2013 | 01/10/2046.
22545B  AC 5 [ CSMC 2006-C2 A3 SEQ CSTR 3/15/39........ccovvvvvvvvvvvrrrnrnnnnnnnnnsnscnnnnsnsssnssssssseees [ wovesnes [ oo | coviiins ) 1FM ...2,925,231 | .....105.000 3,029,209 2,884,961 2,885,379 (6,111) 5.669 MON... 165,810 | 01/25/2007 | 03/15/2039.
225470 AP 8 | CSFB 2005-C5 A4 SEQ 5.10 8/15/38..........ccoovcccscrcscscscscscsisiscscscscscsisssssssssssiasans | cevevene | oo [ v 2 | 1FM .....047,814 | ....101.659 694,737 683,399 680,286 5,758 ...5.100 MON... 35,066 | 07/17/2007 | 08/15/2038.
23305U AA 5 | DBRR 2011-LC2 A4A SEQ 4.537 04/12/2021.........cccccvvvcvccccccivcviccciciciviciiicaiins | evveneac | oo | e 2 AFE ...1,579,980 | .....110.636 1,659,541 1,500,000 1,555,126 (7,975) ...4.537 MON... 68,055 | 09/21/2011 | 07/12/2044.
23305Y AC 3 [DBUBS 2011-LC3A A3 SEQ 4.638 04/10/21..........ccooommeemevreemevnevivinissnsnsnsnsnsnnnes | eosmnnes [ oo | v ) . 1FM ...2,019,957 | .....108.495 2,169,900 2,000,000 2,009,884 (3,178) ...4.638 MON... | i T730 | e 92,760 | 08/11/2011 | 08/10/2044.
23305Y AJ 8 [DBUBS 2011-LC3A AM SEQ CSTR 07/10/21.....covvvvvvvvvrcvrenecnceencnneneneeeneeeeeeeees | | | v 2 | 1FM] .................486,223 | .....114.602 573,008 500,000 491,115 767 ...5.419 MON... | occciiciie2,258 | o 27,423 | 08/11/2011 | 08/10/2044.
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30290U AJ 8 [ FREMF 2012-K22 B SEQ 3.6866 08/25/2045...........covvvvvvvvrverrernrernrnnnnneeneneneneees | cvvnenes [ oo | coverirs 2 | IFE] 2,000,166 | .....100.970 2,019,394 2,000,000 1,999,110 (506) ..3.686 | ........3.734 | MON... 11/27/2012 | 08/25/2045.
30290X AN 3 [ FREMF 2013-K24 B SUB CSTR 11/25/2045..........coooovvevevevevevivevivenenissnenenssennnes | evssenes [ oo | coversis 2 | 1FM] .................981,586 | .......99.828 998,280 1,000,000 984,391 1,457 3.502 ....3.780 | MON... 01/10/2013 | 11/25/2045.
302910 AJ 2 | FREMF 2013-K29 B MEZ CSTR 05/25/2046.........cccveeerevevernrcsessssrenernnsessssss | cevesne [ oo [ wvvveves 2 | 1FM ...1,968,012 | ......98.663 2,219,924 2,250,000 2,000,761 23,096 ..3.481 ....5.200 | MON... 07/17/2013 | 05/25/2046.
36186X AE 7 [ GMACN 2012-BLIS 10 0.576 07/10/2050...........ccocvevevererererenenennnennnnnnnnnnnnennsnsnnes | sssesnss | oo | wovees 234 AFE +0509,881 [ . 6.625 463,750 497,348 (1,251) .0.576 | .......5.787 | MON... 11/28/2012 ] 07/10/2050.
36190K AC 3 [ GSMS 2009-RR1 CSB SUB 5.286 12/17/2039........ccovvvvvvvvrerrrenerennnenenenenensneneees [ ovvenes [ oo | coveriis 2 AFE ...1,999,063 | .....105.750 2,115,000 2,000,000 1,996,558 (651) 5.286 | .......5.307 | MON... 10/21/2010 | 12/17/2039.
36190K BJ 7 [ GSMS 2009-RR1 MLA SEQ CSTR 12/14/2049.........ccoovvvvvvvvvrennnrrennncneneneneneneees [ v [ oo | o 2 AFE ...1,706,140 | ....104.523 1,931,333 1,847,753 1,810,152 23,536 5.147 | ......6.659 | MON... 11/18/2009 | 12/14/2049.
36191Y  BA 5 [ GSMS 2011-GC5 A3 SEQ SSNR 3.817 08/2044............coovvvvvvvevrvererennnnncrerereess [ i [ o | v 2 | 1FM ...1,009,962 | .....106.510 1,065,100 1,000,000 1,009,739 (2,408) 3817 | .......3.657 | MON... 09/22/2011 | 08/10/2044.
36192C AE 5 [ GSMS 2013-GC10 A5 SEQ 2.943 02/10/2048............cocovveveveecrescscscscsessscssasenns [ ovieoes [ oo | o 2 | 1FM ....3,693,105 | .....100.086 4,003,430 4,000,000 3,729,682 27,942 2.943 | ......3.951 | MON... 09/04/2013 | 02/10/2046.
36197X  AK 0 [ GSMS 2013-GC12 A4 SEQ 3.135 06/10/2048...........cocveveveseeecescsrsrsssssssessssanss | ovvenes [ oo | coveriee 2 | 1FM ...5,827,008 | .....101.500 6,242,250 6,150,000 5,862,949 28,348 3135 | ......3.809 | MON... 10/18/2013 | 06/10/2046.
36248E AB 1 [ GSMS 2010-C2 A2 SEQ AFC 12/10/43 ..113.510 2,270,200 2,000,000 2,060,278 (9,202) MON... 08/08/2011 | 12/10/2043.
36248F AG 7 | GSMS 2011-GC3 A4 SEQ 4.753 03/10/44 111,130 5,000,850 4,500,000 4,558,344 (9,093) MON... 08/29/2011 | 03/10/2044.
46625Y CV 3 | JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41 ..100.030 607,975 607,792 607,792 2,863 MON... 12/02/2004 | 07/15/2041.
46629P AC 2 | JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47. ....106.060 2,086,623 1,967,398 1,989,172 (12,868) MON... 08/24/2011 | 05/15/2047.
46630 AC 3 | JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49........ccccvevevevevevevevercrererereveveveveserevesens | evveeees | oo [ v 2 | 1FM ....910,320 | .....106.630 1,004,010 941,583 931,958 3,641 MON... 08/17/2007 | 01/15/2049.
46630V AC 6 | JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049..........ccooovvvevcueveiencicncicsccceieieienans | eeveeene | oo | e 2 | M| e 72,086 | ....100.030 72,346 72,325 71,660 1,336 MON... 12/06/2007 | 02/12/2049.
46631B  AD 7 | JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049.........cocoovemevcvemmrmecrcrmrcscncecnceeeeeeens | coveeene | oo | e 2 | 1FM ...5,011,016 | .....102.160 5,108,000 5,000,000 4,991,535 (1,738) MON... | .ooovvveeveee 24113 | e 293,930 | 12/14/2007 | 06/15/2049.
46632H AD 3 | JPMCC 2007-LD12 A4 SEQ 5.882 02/15/2051..........cccouumvmvevmmmmmmmmmmmmmmmmmmmnnnnnnns | cevveene | oo | e 2 | 1FM ....1,066,875 | .....108.640 1,086,400 1,000,000 1,028,275 (12,381) MON... 4,902 58,820 | 09/16/2011| 02/15/2051.
46634V AX 6 | JPMCC 2010-RR1 WBA SEQ CSTR 6/20/2049...........ccocooeeuemevmmcemmcmesciescmeneneies | cevvnene | oo | e 2 AFE ...4,936,709 | .....107.693 5,384,660 5,000,000 4,965,547 6,704 MON... | oo 23817 | e 290,849 | 06/04/2010 | 06/20/2049.
46634V BG 2 | JPMCC 2010-RR1 WBB SEQ CSTR 06/2049 RE...........ccovvvvvermverncrcncrcncncncnenees | cevveene | oo | e 2 AFE ...2,974,219 | ....107.688 3,230,625 3,000,000 2,982,223 2,907 MON... | oo 14,290 | oo 174,616 | 02/10/2012 | 06/20/2049.
466357 CG 5 [ JPMCC 2011-C3 A4 SEQ 4.7171 02/16/46............cccevecccevcvcvecccsccccccisccsvicsssiiis [ ovvenes [ oo | v 2 | 1FM ...1,955938 | ....111.375 2,227,500 2,000,000 1,968,386 3,909 MON... | 7,862 | v 94,341 | 08/11/2011 | 02/15/2046.
46636V AC 0 | JPMCC 2011-C5 A3 SEQ 4.1712 08/15/2046.............ccooovvvevvvveverernnnnnnnnnsnsssnsnns | svvvrene | oo | ceveeeee 2 | 1FM ...2,019,996 | .....108.850 2,177,000 2,000,000 2,013,259 (2,165) MON... | 8,952 | o 83,424 | 09/16/2011 | 08/15/2046.
46639) AE 0 | JPMCC 2013-C10 A5 SEQ SSNR 3.1425 12/47.........ccccvevvvvvvcevivsvecscncscncscanenas | e | oo [ 2 | 1FM 2,791,406 | ....101.920 3,057,600 3,000,000 2,818,189 18,331 MON... 194,275 | 07/05/2013 | 12/15/2047.
46639Y AQ 0 | JPMCC 2013-LC11 A5 SEQ 2.9599 04/2046.... ..100.370 1,003,700 1,000,000 940,708 5,885 MON... .29,599 | 07/31/2013 | 04/15/2046.
48124W  AA 7 [ JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/5 .AFE 8,195,419 | .....107.000 9,948,898 9,298,035 8,905,624 | ...oovvevvrreeressrciirens | i 161,106 MON... ..529,915 | 10/02/2009 | 03/18/2051.
48124X  AA 5 | JPMCC 2009-RR2 GEA SEQ 12/17/2049..........cccccccccvvcciccmmmmmiimminmnmnsnenensnnnens | sevveene | oo | ceveeeeec 2 |..1FE ..2,710,722 | .....106.658 3,199,725 3,000,000 2,911,709 43,608 MON... | oo 13,858 | oo 168,138 | 10/29/2009 | 12/17/2049.
48124X  AC 1 | JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050..........ccccvvvvvvvrrrrrvvvvnnnrrernenennnnnens | severene | oo | o 2 |..1FE ...2,745,000 | .....106.913 3,207,393 3,000,000 2,904,462 35,901 MON... | oo 14,358 | ..ococveeee 173,082 | 10/29/2009 | 06/17/2050.
60687V AE 5 [ MLCFC 2006-3 A4 SEQ 5.414 TH2/46..........coovovevevcriscsiscscsiscscscscscsissscscsscssiiies [ i [ o | v 2 | 1FM ...2,750,127 | ....105.257 2,929,022 2,782,737 2,773,200 3,963 MON... | oo 12,555 | oo 152,034 | 05/18/2007 | 07/12/2046.
617458  AE 4 | MSC 2011-C1 A3 SEQ 4.7 09/15/2047 ......oovvvevuvcrmrmrcrcsnncrcscncscscscssscsisesisssisisins | ceveveee | oo [ v 2 | 1FM ...1,888,694 | .....108.633 2,031,437 1,870,000 1,881,703 (3,765) MON... | oot 7324 | 87,890 | 02/10/2011 | 09/15/2047.
61754)  AF 5 | MSC 2007-T27 A4 SEQ CSTR B/11/42........cooeveveveveverererernrenenerennsssnsesnsesssssssnnens | svsesese | oo | cevvreeee 2 | 1FM ...1,982,344 | ....108.852 2,177,038 2,000,000 1,992,783 1,678 MON... | oo 9,418 | ..o 114,520 | 08/14/2007 | 06/11/2042.
617600 AA 1 | MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40..........cocoemrrririmmriririninnninnns | vevisene | oo | e 2 |..1FE ......458,810 | ....101.500 472,727 465,741 463,312 2,969 MON... | oo 1,650 | oo 19,794 | 03/25/2011 | 12/17/2040.
617600 AC 7 | MSRR 2011-KEYA 1X10 CSTR 12/17/2040..........cccocvvvvrererervrernrnrernnnnnsnsnnnsnenns | sevrseee | oo | o 234 | ... 1FE +..170,000 [ ..o 0.460 11,216 0 (50,991) [V(O]\\10PR VPRI IO 43,926 | 03/25/2011 | 12/19/2040.
61761Q AE 3 | MSBAM 2013-C8 A4 SEQ 3.134 12/15/2048.............ccooererevererererererenenenssesesanens | sesssen | oo | ceveeeee ) 1FM .....945938 | ....101.172 1,011,722 1,000,000 952,390 4,892 ...3.134 MON... 08/28/2013 | 12/15/2048.
62888X AB 0 [NGN 2010-C1 A2 SUB 2.90 10/29/2020 1,994,900 | .....102.410 2,048,200 2,000,000 1,997,771 694 2.900 MON... 11/03/2010 | 10/29/2020.
749289  AA 2 | RBSCF 2009-RR2 CWA SEQ SSNR CSTR 8/48.. 4,853,648 | .....104.500 5,402,996 5,170,331 5,070,867 51,425 5.223 MON... 03/09/2010 | 08/16/2048.
749289  AZ 7 | RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51. 4,755,500 | .....108.469 5,394,229 4,973,072 4,885,954 30,513 5.941 MON... 02/08/2010 | 02/16/2051.
749289 BT 0 | RBSCF 2009-RR2 JPA SEQ SSNR CSTR 5/16/47... 4,470,240 | .....105.313 5,145,402 4,885,842 4,758,149 65,971 5.336 MON... 12/14/2009 | 05/16/2047.
74928H AA 4 [RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039...........ccovvvvvvvrmvvrvrvsnnvsnsnsvnnenes | woveeees | oo ...2,306,761 | .....104.166 2,380,179 2,284,982 2,285,985 (3,915) ...5.467 MON... 03/31/2010 | 09/16/2039.
74928H AB 2 [RBSCF 2010-RR3 CSCB SUB 5.467 09/16/2039..........cccoovvuvvverreenererenenccceeceees [ e [ o | coviiies 2. 1FE ...4,004,453 | ....104.938 4,197,500 4,000,000 3,997,878 (4,241) ...5.467 MON... 02/28/2012 | 09/16/2039.
74928H BM 7 [RBSCF 2010-RR3 WBTB SUB CSTR 02/16/2051...........cccomvvvvvvvvevvvvvvevnvnnsnnnnns [ wvsesnns [ oo | v 2. 1FE ....2,068,438 | .....107.539 2,150,786 2,000,000 2,027,257 (11,590) 5.941 MON... 03/03/2011 | 02/16/2051.
74930A BE 6 [RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40...........ccovvvvvvvvvncvrvrvrnnnrvrervrnnns [ oo [ o | v 2. 1FE ....3,190,781 | ....107.188 3,215,625 3,000,000 3,074,773 (31,464) 5.695 MON... 01/20/2011 | 09/16/2040.
74935T AA 9 | RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.............cccococvevevevevevevcccvicccicriiiin | wevevene | oo [ v 2 | 2AM ......485,097 | .....102.000 494,799 485,007 485,097 601 5.623 MON... 11/13/2012 | 11/15/2044.
92935) BC 8 | WFRBS 2011-C2 A4 SEQ CSTR 02/15/44...........cccccovcvcvivivivcvivcvivivcvcviviviviviii | coveaeae | oo | ceveeec 2 | 1FM ..3,151,641 | ....112.066 3,361,980 3,000,000 3,101,796 (15,437) ...4.869 MON... 08/05/2011 | 02/15/2044.
92936C AJ 8 [ WFRBS 2011-C4 A4 SEQ SSNR 4.90 6/15/44............coovvvevevcvcncrcrcrcrcrccsssssssiens | v | | i N 1FM ...2,030,469 | ...112.777 2,255,540 2,000,000 2,017,958 (2,826) ...4.902 MON... 08/05/2011 | 06/15/2044.
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92938E_AM 5 [ WFRBS 2013-C16 A4 SEQ4.136 07/15/2046.........cccoccvovvvevvcccccciivcccicicciiniciiiees oo | o] e, 2] 1FM 1,514,913 | .....109.207 1,638,105 1,500,000 1,513,066 (1,484) coi4.136 ] .......4.027 | MON... 5,170 62,040 | 09/17/2013 | 09/15/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie 229,719,581 XXX 250,398,135 235,751,606 233,392,878 0 ...878,586 0 0 XXX XXX XXX 962,420 | ........ 12,293,715 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00084V AQ 3 [ ACASC 2013-2A A2B CLO 4.55 10/25/2025...........covesesevesceesesesesssssssssssssssssssies | v .23 |...AFE ...1,000,000 | .......99.806 998,060 1,000,000 1,000,000 (1,720) JAJO... | e LTV 49,292 | 08/28/2013 | 10/25/2025.
00102D  AC 2 [ACIS 2014-5A A2 CLO SSNR 3.5346 11/01/26.....cccoeesccreverrresssssesnnerenssessssrs | e .23 | .. AFE ....1,000,000 | .....100.000 1,000,000 1,000,000 1,000,014 14 FMAN. 4,222 10/09/2014 | 11/01/2026.
00163G  AA 5 | ALM 2012-7A A1 CLO FLT 10/19/2024.........ccoommmmmmmmmmmmimimemisiiisisisssssesesevesesesesens | cevese .23 | ... AFE ...1,000,000 | .......99.760 997,600 1,000,000 1,000,000 435 JAJO... | e 3393 | i 16,734 | 10/04/2012 | 10/19/2024.
00190Y AG 0 [ARES 2013-2A C CLO FLT 07/28/2025.........cccomvmvmmermsmsmsmmmsmsssssssssssssssssssssssssnses | erene .23 | ... AFE 951,045 | ......95.750 957,500 1,000,000 958,014 5,060 JAJO... 06/28/2013 | 07/28/2025.
00191D  AJ 9 [ARES 2012-3A B2 CLO 3.3815 01/17/2024..........ccccevevevcvererevereverercveveviveveviriis [ v .23 | . AFE ...1,350,000 | .......96.320 1,300,320 1,350,000 1,350,000 (87) JAJO... 12/04/2012] 01/17/2024.
00191L  AE 2 | ARES 2013-3A B2 CLO MEZ 4.07 10/17/2024.........cooveevevevemevsrsvesssccisseviriiiiiias | v .23 | ... AFE ...1,500,000 | .......98.110 1,471,650 1,500,000 1,500,000 (34) JAJO... 10/10/2013 | 10/17/2024.
00191L  AJ 1 | ARES 2013-3A C2 CLO MEZ 5.09 10/17/2024. ...98.380 983,800 1,000,000 983,403 2,246 JAJO... 10/10/2013 | 10/17/2024.
00213R  AA 1 [ARLFR2012-1A A1 ABS FLT 12/15/2042 .101.938 799,252 784,061 784,061 271 MON... 12/06/2012 | 12/15/2042.
00213R  AB 9 [ARLFR2012-1A A2 SEQ SNR 3.81 12/15/2042 ..101.080 3,537,800 3,500,000 3471915 2,228 MON... 03/27/2014 | 12/15/2042.
00214M  AB 9 | ARLFR 2014-1A A2 ABS SNR SEQ 3.97 06/44. ...102.285 3,068,541 3,000,000 2,998,371 70 MON... 06/18/2014 | 06/15/2044.
02665U AA 3 [ AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36.........cceseeceesesescecscecesecsssisrasins [ e [ oo | o 2 |..1FE 997,225 | ....102.156 1,018,776 997,275 994,675 (2,561) MON... 09/10/2014 | 10/17/2036.
02665X AA 7 [ AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36.........coveevececseseececscscesecacsiesaians [ i [ o | v 2 |..1FE ....2,006,185 | .....101.094 2,021,874 2,000,000 2,006,185 4 MON... 12/23/2014 | 12/17/2036.
03764X AD 9 [APID 2014-17A A2B CLO MEZ 4.25 04/17/26..........cccoeceeeeuvecceccecceceecicsieescrcacies | e | e .23 |...AFE <0 745,500 | .......99.470 746,025 750,000 745,943 443 JAJO... 03/20/2014 | 04/17/2026.
03764X AG 2 [APID 2014-17A A1B CLO SSNR 3.46 04/17/26.........cooocvevuvercrcrcrcscrcrcrencnccesceces [ v .23 | . AFE ...2,000,000 | .....101.410 2,028,200 2,000,000 1,999,998 (2) JAJO... 03/20/2014 | 04/17/2026.
03878D AA 2 [ARCLO 2013-1A A CLO FLT 02/15/2023.........coccuvermrrrcrsssrivennnseessssssissenseesssse | overens | o .23 |...AFE ....1,500,000 | .....100.156 1,502,344 1,500,000 1,500,000 (2,602) MON... 01/16/2013 | 02/15/2023.
03878D AC 8 [ ARCLO 2013-1A B CLO FLT 02/15/2023........cccveummmmmmmmmemmeesmmseemesseessnesssessssesenees | wvvenees | oo 23 | 2AM .......500,000 | .....100.063 500,313 500,000 500,000 (1,611) MON... 01/16/2013 | 02/15/2023.
04280P AC 1 [ AWPT 2014-2A A1F CLO SEQ SSNR 3.53 03/26..........cccccceeemerevevesscerscssassrssaes [ v .23 | .. AFE ....3,500,000 | .....100.000 3,500,000 3,500,000 3,500,000 MJSD.. 02/06/2014 | 03/12/2026.
04964H  AA 6 [ ATRMBA A1 CLO FLT 10/23/2022.........ccccemerererererererererereresesesesesevesesesesesesesiss | wovvvees | oo .23 | . AFE 2,000,000 99.950 1,999,000 2,000,000 2,000,000 878 JAJO...| coorerirercncncnB.813 | s 34,544 | 09/18/2012 | 10/23/2022.
04964H AC 2 [ATRMB8ABCLO FLT 10/23/2022 ..496,250 | .....100.000 500,000 500,000 496,650 187 JAJO... .13,858 | 09/18/2012 | 10/23/2022.
05363U AG 8 [ AVERY 2014-1A B2 CLO MEZ 4.325 04/25/26. 1,000,000 | .....100.375 1,003,750 1,000,000 1,000,006 6 JAJO... 22,706 | 03/19/2014 | 04/25/2026.
05874P  AA 4 [BALLY 2013-1A A1.CLO FLT 05/20/2025 1,000,000 | .......98.000 980,000 1,000,000 1,000,000 (1) FMAN. 14,328 | 04/12/2013 | 05/20/2025.
073568 AA 5 | BEACN 2012-1A A ABS 3.72 09/20/2027..........ccceceeceeveveeevivsvsvimmemmmemmmmnnnenns | wvvveeee | oo [ woviveens 2 |..1FE ...1,266,234 | .....102.563 1,293,509 1,261,191 1,265,510 (1,060) MON... | 1,434 | i 46,916 | 07/22/2013 | 09/20/2027.
08179X  AA 3 [BSP 2013-IIA A1 CLO FLT 07/15/2024..........ccooooeeeeeievmiimimmsiimimssssssssssssssssesssenens | ene .23 | .. AFE .......996,500 | .......98.231 982,315 1,000,000 997,407 631 JAJO...| w3100 | s 19,795 | 05/06/2013 | 07/15/2024.
09254D AC 9 [BSIS 2006-4A C CLO MEZ FLT 04/20/2019........cccoummmmmmmmmmmmmsmmmsmmsmmesssmssssssssnenes | eoveenns | oo .23 | .. AFE ......943,100 | ......97.250 972,500 1,000,000 958,494 15,394 JAJO... 4,604 | 05/21/2014 | 04/20/2019.
09626U AA 6 [ BLUEM 2013-1A A1 CLO FLT 05/15/2025..........ccoommmmmmmmvmmemimimimnsnesesesessnsssssssnens | eoveenns | oo .23 | .. AFE ....2,000,000 | .......98.300 1,966,000 2,000,000 2,000,000 342 FMAN. 29,227 | 04/15/2013 | 05/15/2025.
09627D AJ 4 [ BLUEM 2013-4A B2 CLO MEZ 4.39 04/15/2025............cooocoevememevermmenmrerenenennnens | e .23 | ... IFE ....1,000,000 | .....100.030 1,000,300 1,000,000 1,000,000 JAJO... 32,925 | 12/05/2013 | 04/15/2025.
12479H  AA 7 | CAUTO 2011-1AAABS 5.61 11/15/2039....oocvvvvvvvvvrcnnncrnrnrennvencccncncnnnenenenenenes | cevevees | oo [ i 2 |..1FE ..1,922,161 | .....103.753 1,994,934 1,922,782 1,922,401 89 MON... | oo 479 | e 107,568 | 11/18/2011 | 11/15/2039.
12479R  AB 3 | CAUTO 2014-1A A ABS MEZ 3.66 10/15/2044..............cccccecevevivcvevcvcvcviviviviians | evvevene | oo [ v 2 |..1FE .....999,399 | .....101.051 1,010,510 1,000,000 999,415 16 MON... 1,627 5,998 | 10/10/2014 | 10/15/2044.
12548W  AF 0 | CIFC 2012-3A A2F CLO 3.654 01/29/2025.............cccccccvcccicicccscicsisciiscicicciiiiiiies | cevere ....1,400,000 | .......98.500 1,379,000 1,400,000 1,400,014 (1) JAJO...| e 8,810 | oo 51,156 | 12/05/2012 | 01/29/2025.
12549F  AE 9 | CIFC 2013-4A A2 CLO SSNR 3.31 11/27/2024. 996,200 99.825 998,250 1,000,000 996,939 659 FMAN. | o 3,126 | s 34,295 | 10/22/12013 | 11/27/2024.
12549F  AS 8 | CIFC 2013-4A C3 CLO MEZ 5.41 11/27/202 500,000 | ......98.125 490,625 500,000 500,000 (3) FMAN. 2,555 28,027 | 10/22/2013 | 11/27/2024.
12549V AQ 7 | CIFC 2014-4A A2 CLO SSNR SEQ 3.428 10/26 1,000,000 99.950 999,500 1,000,000 1,000,022 22 JAJO... 11,236 08/05/2014 | 10/17/2026.
125634  AJ 4 | CLIF 2013-2A NOTE ABS 3.22 06/18/28. ...1,671,382 | .....100.127 1,674,123 1,672,000 1,671,462 119 MON... 1,944 53,838 | 06/05/2013 | 06/18/2028.
125634 AL 9 [ CLIF 2013-3A A ABS 3.67 11/18/2028............ccooovvmmevmrerinervsmsmssssssssssssssssssssssssnns | eoveeees | oo ......435,926 | .....101.390 442,022 435,961 435,929 7 MON... B8 | 16,000 | 11/05/2013 | 11/18/2028.
125634  AQ 8 [ CLIF 2014-2A A ABS SNR 3.38 10/18/2029...........cccovvvvvvvvvvmrvrnnernnennnnnnnnnennnnness | wovsenes [ oo | coviisis 2. 1FE .. 1,474,410 | .....99.973 1,474,609 1,475,000 1,474,422 22 MON... 1,800 8,032 | 10/09/2014 | 10/18/2029.
12803P  AA 6 | CAJUN 2011-1A A2 ABS 5.995 2/20/2041........covvvvvvvvvvrvrrnvrnnnnnnnnncnnnnnssnsnsnsnsnsnens | svvevees | oo [ v 2 . 3AM ...2,570,455 | .....101.590 2,611,325 2,570,455 2,570,448 2 FMAN. | ..o 17433 | o 153,071 | 02/18/2011 | 02/20/2041.
13875V AL 0 | CANYC 2012-1AB2 CLO 3.16 01/15/2024.........coovvvcrercrercrcrcrcncscscscscscsssssssisisiss | v | o .23 | .. AFE 951,700 93.875 938,750 1,000,000 960,250 4,008 JAJO...| e 6,671 | e 31,600 | 12/18/2012 | 01/15/2024.
14310K  AG 6 | CGMS 2013-4A B2 CLO MEZ 3.973 10/15/2025.........coovvvvvvvverivrcrnncncncncicenecncies | v .23 | AFE) 1,475,623 ] L.98.350 1,475,250 1,500,000 1,478,881 2,817 JAJO... 12,581 55,953 | 10/18/2013 | 10/15/2025.
14574K  AE 2 | CAUTO 2010-1AAABS 5.73 12/15/2038......oovvvvvvvvvrevcvernrcccnncenncencenennenenceenenes | cevvveee | oo [ v 2. 1FE ...941,324 | ....104.339 982,234 941,383 941,359 8 MON... | oo 2,397 | o 53,791 | 12/09/2010 | 12/15/2038.
14855G  AB 7 | CLAST 2014-1 A1 ABS SNR 5.25 02/15/29..........ccccccccvvccvciccmmmmmmmmmmsmnnsmsnnnnnns | evvevnee | oo | v 2 |..1FE 4,328,022 99.625 4,311,792 4,328,022 4,328,028 5 MON... | oo 10,099 | oo 170,416 | 03/05/2014 | 02/15/2029.




geol3

Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

o Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJAC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
150323 AC 7 | CEDF 2014-4A AF CLO SSNR 3491 10/23/26........covvvesrsereverereresssssssssennssess | corneee .23 | ... 1FE] ..............2,000,000 | .....100.000 2,000,000 2,000,000 2,000,052 52 ..3.491 ...3.505 | JAJO... 13,188 09/17/2014 | 10/23/2026.
150326 AC 0 [ CEDF 2014-3A AF CLO SEQ SSNR 3.347 05/26...........cceeesesereseseseresesssesesessera | v .23 | ... 1FE] ..............3,000,000 | .....100.000 3,000,000 3,000,000 3,000,000 3.347 | .......3.361 | FMAN. 11,436 50,205 | 04/10/2014 | 05/20/2026.
150326 AG 1 [ CEDF 2014-3A BF CLO MEZ 4.464 05/20/2026.............cccoeseuereueeeseeesvesreevevieera | v .23 | ... AFE ....500,000 | .....100.000 500,000 500,000 500,000 .4.464 .. 4489 | FMAN. | oo 2542 | s 11,160 | 04/10/2014 | 05/20/2026.
15032T AG 1 | CEDF 2013-1A B2 CLO 3.351 03/09/2025..........coovvvvvvrrrnrenernnenencensenseneeeseeseneeses | ceveiees .23 | ... AFE ...990,000 | .......95.500 955,000 1,000,000 992,259 1,272 3.351 3.523 | MISD..| oo 2141 | s 33,510 | 03/20/2013 | 03/09/2025.
184588 AC 5 [ CLRLK 2006-1A B CLO MEZ FLT 12/20/2020.........cccccummmemmmmmmmmmmmemememmsesesenenenens | orenens .23 | .. AFE ...958,750 | .......95.550 955,500 1,000,000 965,329 6,579 .0.937 | ......3.371 | MJSD.. ..312 .4,738 | 09/16/2014 | 12/20/2020.
227170  AD 9 | CRNN 2012-2A A ABS 3.81 09/18/2027........ccoevevesesesesesssssesssesssssssssssssssssssssssss | vevevens [ [P 2 |..1FE ....774,676 | .....100.000 775,000 775,000 774,742 63 3.810 ....3.850 | MON... 1,066 29,528 | 09/20/2012 | 09/18/2027.
227170 AE 7 | CRNN 2013-1A A ABS 3.08 04/18/2028.........coceresesesssssssrsssssssssssssssssssssssssssss | voverene [ [P 2. 1FE ...833,328 | ......99.311 827,589 833,333 833,328 1 3.080 ...3.100 | MON... 927 | e 25,667 | 04/17/2013 [ 04/18/2028.
228452  AB 4 | CRNPT 2012-1A A1LB CLO FLT 11/21/2022.......ccccuuuueevemmmmemimmmmmemmmsmesenssnsnnenens | wevevene .23 | ... 1FE] ..............1,500,000 | .......99.820 1,497,300 1,500,000 1,500,000 (5,740) 1.732 ...1.736 | FMAN. 3,031 26,358 | 10/11/2012| 11/21/2022.
257557 AC 4 | DPABS 2012-1A A2 ABS 5.216 01/25/2042. ....3,865,000 | .....104.570 4,041,631 3,865,000 3,864,949 1 5216 5.250 | JAJO...[ ccocvovevccns 36,960 | ............. 201,594 | 03/06/2012 | 01/25/2042.
34959W AA 7 [FCBSL 2013-1A ACLO FLT 01/19/2025, ....98.180 981,800 1,000,000 1,000,000 299 JAJO... | e 2,900 | oovvrririnnns 14,307 | 02/27/2013 | 01/19/2025.
34960B AG 7 | FCBSL2013-2A B2 CLO MEZ 4.16 10/19/2025. 969,400 1,000,000 1,000,000 (19) JAJO... 8,320 39,058 | 10/25/2013 | 10/19/2025.
379520 AB 9 [ SEACO 2013-1A A ABS 2.98 04/17/2028 1,242,188 1,250,000 1,242,243 1,761 MON... 07/22/2013 | 04/17/2028.
379520 AC 7 [SEACO 2013-2A A ABS 3.67 11/17/2028 ...101.166 902,065 891,667 891,603 14 MON... 11/04/2013 | 11/17/2028.
379520 AD 5 [ SEACO 2014-1A A1 ABS SNR 319 07/M7/24.....oooovcviicicncrcicnencncncecicscscncsenenins [ v [ [P 2 |..1FE 1,916,266 | ......99.048 1,898,424 1,916,667 1,916,279 30 MON... 07/23/2014 | 07/17/2029.
38137L  AJ 8 | GOLD8 2014-8A B1 CLO MEZ FLT 04/19/2026...........cccoeserererereresesesicvsvscsiiiiin | voverene .23 | .. AFE ...1,493,550 | .......97.630 1,464,450 1,500,000 1,494,076 526 JAJO... | e 6,971 | s 17,614 | 03/06/2014 | 04/19/2026.
38137L AL 3 | GOLD8 2014-8A B2 CLO MEZ 4.237 04/19/26...........coceevererereverererererevirererirans | vevevee .23 | . AFE ...1,300,000 | .......99.370 1,291,810 1,300,000 1,300,000 JAJO... | oo 11,016 | oo 28,000 | 03/06/2014 [ 04/19/2026.
404225 AE 4 | HSART 2012-T2 A2 ABS 1.99 10/15/2045.........ccoovcvevererercrcrcrcncncrcncrcncncncncnenenens | cevvvene | oo [ v 2 |..1FE .....999,950 | .....100.402 1,004,020 1,000,000 999,987 17 MON... 884 | 19,900 | 10/10/2012 | 10/15/2045.
40443A  AB 4 | H22014-1A AFX CDO 3.5069 03/19/2037......coovvvvvvvvrrnrnnnncncnnnenensneseseesseeseseseees | sevesees .23 | . AFE ...5,998,200 | .......99.150 5,949,000 6,000,000 5,998,495 295 MON... | oo 7,014 | 158,395 | 02/28/2014 | 03/19/2037.
40537V AE 9 | HLA2012-2A B CLO FLT 12/20/2024...........coooueemmmmmmmmmmmmmmmmmmmmssmmssmsssssssssesnnnnnns | seveeees .23 | . AFE +.....993,900 | .......99.750 997,500 1,000,000 995,171 929 MJSD.. 882 | e 26,872 | 11/09/2012 | 12/20/2024.
40538C  AJ 9 | HLA2014-1A B2 CLO MEZ 4.644 04/18/2026...........cocoevercrercrcrcrescrcscscscscscsiniaes | cevercns .23 | .. AFE ....3,000,000 | .......99.580 2,987,400 3,000,000 3,000,000 JAJO...| coovvceas 28,251 | cooovcccas 85,914 | 02/07/2014 | 04/18/2026.
41165G  AC 3 | HARV7 7A AF CLO SSNR 3.11 11/18/2026.........cvvvevvvevvrererererenerenenensnenesesenenees | seveiens .23 | . AFE ....1,000,000 | .......99.000 990,000 1,000,000 1,000,013 13 FMAN. 3,715 10/15/2014 | 11/18/2026.
411707 AA 0 | HNGRY 2013-1A A2 ABS 4.474 03/20/2043...........cocrererererirerenmnnnnnnnssnnsssnnnnns | ceveeees | oo [ e | e 2AM 1,460,625 | .....101.900 1,488,377 1,460,625 1,460,617 1 MJSD..| e 1,997 | o 65,348 | 03/22/2013 | 03/20/2043.
42770Q AA 0 | HERO 2014-2A A ABS SNR PT 3.99 09/21/40.. 99.366 993,660 1,000,000 999,268 (51) MS.. 7,426 10/16/2014 | 09/21/2040.
42770R  AA 8 | HERO 2014-1A ABS 4.75 09/20/2038 ...965,618 | .....105.723 1,020,890 965,627 965,627 9 MS. | i 12,868 | ..ooovvvvv 24,463 | 03/06/2014 [ 09/20/2038.
42805R AV 1 | HERTZ 2009-2A A2 ABS 5.29 03/25/16..........cocvvvvmmrerernrernnnnnnnnnnnssssnsssnsssssssssnnns | sesssene | oo | ceveeeeec 2 |..1FE ...1,999,878 | .....100.620 2,012,400 2,000,000 1,999,513 1,445 MON... | oo 1,763 | oo 105,800 | 10/16/2009 | 03/25/2016.
43132Q  AE 3 | HLDN 2014-2A B2 CLO MEZ 4.44 07/19/2026.............ccccoeeevevevcvevcvivcvcvcvcvinns | severene .23 | .. AFE .....495,500 | .......99.150 495,750 500,000 495,691 191 JAJO... | e 4440 | .............8,448 | 05/08/2014 | 07/19/2026.
44986E  AA 3 | INGIM 2012-3A A CLO 1.8102 10/15/2022.........cccvvvvessrerieernereessssneesrensesssssis | ceveae .23 | .. AFE ...1,993,318 | .......99.702 1,994,040 2,000,000 1,993,756 244 34,181 | 09/27/2012 | 10/15/2022.
45112A  AA 5 | ICONX2012-1A A ABS 4.229 01/25/2043...........ccovrerererervnnnnrnnnrnsnsssssssssnsnsnns | sesssene | oo | covveeeec ) 3AM ......875,681 | .....100.110 876,645 875,681 875,718 (8) 37,033 | 11/16/2012 | 01/25/2043.
46616M  AA 8 | HENDR 2010-3A A ABS 3.82 12/15/2048.............cccoooevevevevevevevevevevcvevevevevevenenens | o | oo [ v 2 |..1FE .......538,416 | .....106.000 676,857 638,545 637,744 (534) 24,392 | 10/29/2010 | 12/15/2048.
46616P  AA 1 | HENDR 2011-1A A ABS 4.70 10/15/2056...........cocveveveverererererererererensnsnssesssssssens | sesssene | oo | ceveeeeec 2 |..1FE ...1,557,862 | .....110.500 1,721,887 1,558,269 1,557,910 37 73,239 | 06/08/2011 | 10/15/2056.
46617A  AA 3 | HENDR 2012-3A A ABS 3.22 09/15/2085...........cocvevevereverererererenesenssssssssssssssssens | sesssene | oo | ceveeeeec 2 |..1FE .......898,020 | .....100.750 905,362 898,622 898,074 53 29,128 | 11/09/2012 | 09/15/2065.
46617F  AA 2 [HENDR 2013-1A A ABS 3.22 03/15/2067.........cocvcvercrcrcrcrcrcrcrcncncscscscsesescsesesesess [ s [ o | o 2. 1FE ......911,507 | .....100.358 915,401 912,140 911,527 39 29,289 | 03/13/2013 | 04/15/2067.
466170 AA 4 | HENDR 2013-2A A ABS 4.21 03/15/2062 1,884,987 | .....107.710 2,030,797 1,885,430 1,884,881 (4) .79,156 | 07/23/2013 | 03/15/2062.
46617L  AA 9 | HENDR 2013-3A A ABS 4.08 07/15/41 1,890,699 | ....107.170 2,027,903 1,892,230 1,890,755 1M1 .76,986 | 10/10/2013 | 01/17/2073.
46617N  AJ 6 | JFIN 2014-2A A1B CLO SEQ SSNR 3.307 7/26. 99.000 1,485,000 1,500,000 1,500,083 83 06/27/2014 | 07/20/2026.
46617T AA 2 [HENDR 2014-1A A ABS SNR 3.96 03/15/2063 ....106.240 1,045,234 983,842 983,318 40 32,359 | 02/10/2014 | 03/15/2063.
46618A  AA 2 | HENDR 2014-2A A ABS 3.61 01/17/2073.........cocvevevermrerererererenssssssssssssssssssssssens | sesssens | oo | ceveeeee ....101.996 1,525,166 1,495,319 1,494,379 32 21,293 | 07/16/2014  01/17/2073.
46618H AA 7 | HENDR 2014-3A A ABS SNR 3.50 06/15/2077.......coovvvvvvvvvvvnncvcncvcnnnnnnnneneneneeees | wevivene | oo | e 2. 1FE ......998,426 | ....101.487 1,013,730 998,875 998,428 3 MON... | oo 1,554 | ...........1,942 | 11/19/2014 | 06/15/2077.
48248C  AA 2 | KKR 2007-1A A CLO FLT 05/15/2021........ccooumvmveveveverevevsvesessssssssssssssssssssssssssssns | sevesens .23 | .. AFE ..1,202,271 | ......99.520 1,231,702 1,237,642 1,224,394 12,138 FMAN. 94| 7,362 | 03/01/2013 | 05/15/2021.
50183Y  AB 5 [LCM 12A A CLO FLT 10/19/2022.........ccccuummmmmmmmmmmmmmmmmmmmmmmsmsmsssmsssmsssmsssssssssssssnnns | ovenens .23 | .. AFE ....1,000,000 | .....100.000 1,000,000 1,000,000 1,000,000 620 JAJO...| e 3496 | oo 17,240 | 09/14/2012 | 10/19/2022.
50183Y AC 3 [LCM12AB CLO MEZ FLT 10/19/2022........ccocvvvvvvvvrvvvcvrnrccnnnnernnneenceesesesssesesesess | o .23 | ... AFE ....492,431 | .....99.640 498,200 500,000 494,443 1,172 JAJO...| cooi 2,807 | oo 13,827 | 09/14/2012 | 10/19/2022.
55818H AL 2 [ MDPK 2012-10A A1B FLT CLO 01/20/2025...........ccooommmrmmmmmmmmmmmmmmmmmmmmmmsmnnnnnnnens [ e .23 | .. AFE 2,000,000 99.530 1,990,600 2,000,000 2,000,000 1,109 JAJO...| e 9,047 | oo 45,197 | 11/15/2012  01/20/2025.
55952U AB 1 [ MAGNE 2012-6A A CLO FLT 09/15/2023.........coovvvvvvvvnerennncnenencncncsescnesesesesesesens | v .23 | AFE ...2,501,328 | .......99.946 2,498,639 2,500,000 2,500,000 115 MJSD..| o 2,055 | oo 43,863 | 11/19/2012 | 09/15/2023.
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566428  AA 6 | MAREA 2012-1A A CLO FLT 10/16/2023......ccovcreesrsiirverrrnsssssssseeressesssssssnenes | eerenees o 23 | AFE] 1,998,883 | ....100.000 2,000,000 2,000,000 1,997,773 (276) rerreeenn 1751 | 1780 | JAJO. | s 7,586 | .ooovrvrerennns 35,601 | 09/13/2012| 10/16/2023.
566428 AC 2 | MAREA 2012-1A B CLO FLT 10/16/2023......ccovcvcesrerimverrrssesssssmsereensesesssnenes | eerenees | 23 | AFE] ... 486,963 | ......99.319 496,595 500,000 489,157 913 2.581 | ......3.092 | JAJO...| covorerrrcrcc 2,796 | oo 13,108 | 09/12/2012 | 10/16/2023.
568416  AA 9 | MRNPK 2012-1A A1A CLO FLT 05/18/2023...........ccvrvrcsesermvererrecssssssmneseneseses | cerenees o 23 | AFE] iii.ii2,000,000 | ......99.750 1,995,000 2,000,000 2,000,000 1,146 reeeeeeen 1702 | 1706 | FMAN. [ e 4161 | s 34,529 | 09/11/2012| 05/18/2023.
568416  AE 1 | MRNPK 2012-1A B CLO FLT 05/18/2023...........cocvvvvvvverererenerenennnnnnnsnnssnsssnsnnnnes | vevevene | 23 | AFE] 973,800 | .....97.500 975,000 1,000,000 977,988 1,807 3.332 | .......3.885 | FMAN. | .cocooocccic 4073 | e 33,791 | 09/11/2012| 05/18/2023.
571044 AE 6 | MARLB 2007-1A C CLO MEZ FLT 04/18/2019........ccvvvvvvvrvrrrrrrrnrereensnnnsneesnensnens | vevevene ] 2B | AFE ] 71,625 | .....95.720 71,790 75,000 72,264 639 cireeeeni0.981 ] 103.396 | JAJO...| w183 | 189 | 08/12/2014 | 04/18/2019.
57430U 30 1 [ MDIBS 2006-1A A ABS 5.55 12/10/2065..........ccoevesesesssesessssssssssssssssssssssssssssses | v IO [P 2 | el IFE] 1,772,285 | ......94.000 1,786,539 1,900,574 1,854,908 19,281 5.550 | .......7.445 | MON... [ .o 6,153 | woovevererens 105,484 | 06/17/2011 | 12/10/2065.
62405Q AG 8 | MHAWK 2013-1AB2 CLO 3.612 01/20/2024..........cccovvvverererererererernrnrsssssnennnens | ceveseee | 23 | AFE] 999,000 | ......97.250 972,500 1,000,000 999,250 124 3612 | ......3.644 | JAJO... 7,124 36,020 | 01/23/2013 | 01/20/2024.
624310 AN 2 | MVW 2013-1A C2 CLO 3.91 04/12/2024............cocovrererermrerernnernnssssssssnssssssssnsnses | ceveeees o 23 | AFE 970,000 89.250 892,500 1,000,000 975,829 3,770 3.910 | .. d473 | JAJO... | oo 8,580 | ..ooovvvvnrnnns 39,100 | 04/17/2013 | 04/12/2024.
640270 AC 8 |NGCLO 2014-1A AF CLO 3.4 08/28/2026........ccoecercervrrrcssssrimverersecsssssmsesnness | werenees | 23 | AFE] 2,998,500 | ....100.000 3,000,000 3,000,000 2,998,720 220 ciereeenn3.400 | .......3.423 | FMAN. 34,850 07/18/2014 | 08/28/2026.
64129G  AA 4 |NEUB2012-13A A1 CLO FLT 01/23/24. ...99.380 993,800 1,000,000 1,000,000 406 16,765 | 11/20/2012] 01/23/2024.
64129G AE 6 |NEUB2012-13A C3 CLO FLT 01/23/24 484,950 500,000 478,949 1,788 15,632 | 11/20/2012] 01/23/2024.
64129K  AG 2 [NEUB 2013-15A B2 CLO 4.37 10/15/2025. 982,000 1,000,000 984,656 1,966 44,428 | 09/12/2013 | 10/15/2025.
64129X AE 9 [NEUB 2014-16A A2 CLO SSNR 3.51 04/15/26...........ccoooovvvererivivirivivirininininnnnns ...99.950 999,500 1,000,000 1,000,000 20,865 | 02/11/2014 | 04/15/2026.
64129X AJ 8 [NEUB 2014-16A B2 CLO MEZ 4.31 04/15/2026...........cocoeueuumesesesesesesrereveverarere [ v o 23 | AFE] iii.i1,000,000 | .....98.375 983,750 1,000,000 1,000,000 25,621 | 02/11/2014 | 04/15/2026.
66859) AC 5 | WOODS 2012-9A A CLO FLT 01/18/2024.........coovvovvverererererercrencrcnencsescscscneeeeees | ceveeces o 23 | AFE] ... 1,000,000 | .....99.350 993,500 1,000,000 1,000,000 320 16,883 | 11/27/2012  01/18/2024.
66859N  AC 6 | WOODS 2014-11A B2 CLO MEZ 4.63 04/15/25..........ccoovvvvverrrencnnnencnenceceneeneeees | ceveeees o 23 | AFE] .....iii1,000,000 | -....100.000 1,000,000 1,000,000 1,000,000 23,664 | 03/13/2014 | 04/15/2025.
67103Q AC 1 | OFSBS 2013-5A A1LB CLO FLT 04/17/2025..........ccoooummmmmmmmmmmmmmmmmmninsnininenenenins | cevesens o 23 | FE] i....ii1,000,000 | .....99.750 997,500 1,000,000 1,000,000 383 17,086 | 01/16/2013 | 04/17/2025.
67103Q AG 2 | OFSBS 2013-5A A2F CLO 3.8598 04/17/2025..........ccccuummmmmmmmmmmemmmeminensmnnenenenens | severens o 23 | AFE] i.....i1,000,000 | .....97.000 970,000 1,000,000 1,000,000 (67) 38,598 | 01/16/2013 [ 04/17/2025.
67103Q AL 1 | OFSBS 2013-5A A3F CLO 4.9991 04/17/2025..........ccocoemmmmmmmmmmmemmmemenemenesenenenens | ceveeeee | 23 | L AFE] inin.n. 500,000 | .....97.750 488,750 500,000 500,000 (56) 24,996 | 01/16/2013 [ 04/17/2025.
67107F  AC 1| OZLM 2014-8A A1B CLO SSNR 3.38 10/17/26..........cccceeerureveveveresereseresesererarans | v | 23 | AFE] 994,300 | .....99.900 999,000 1,000,000 994,655 355 08/07/2014 | 10/17/2026.
67107F  AG 2 | OZLM 2014-8A A2B CLO 4.39 10/17/26..........ccovvvvvesrssieernnesesssssisensssessssssass | wereeees o 23 | AFE 496,950 98.570 492,850 500,000 497,118 168 08/07/2014 | 10/17/2026.
67107K  AJ 5 [OCP 2014-7A A1B CLO SSNR 3.61 10/20/2026. 1,000,000 | .....100.000 1,000,000 1,000,000 1,000,036 36 10/31/2014 | 10/20/2026.
67108L AE 3 | OZLM 2014-6A A2B CLO MEZ 4.47 04/17/2026 1,490,700 98.100 1,471,500 1,500,000 1,491,616 916 .33,711 | 03/07/2014 | 04/17/2026.
67515E  AG 1 [OCTR 2014-5A A3 CLO SSNR 3.47 10/13/2026 1,000,000 | .....100.000 1,000,000 1,000,000 1,000,003 3 11/13/2014 | 10/13/2026.
67590 AE 3 | OCT182013-1A A2B CLO MEZ SEQ 4.239 2024.............cocovvvrvvmvrrmrerernrnrnnnnnnns | cererens o 23 | FE] i..... 3,000,000 | .....98.657 2,959,710 3,000,000 3,000,000 (16) 11/27/2013 | 12/16/2024.
67590L AG 3 | OCT192014-1A B2 CLO MEZ 4.363 04/15/26...........cocoomemmvervrmrirerinersnsnsnnsennnens | wovevene o] 23 | AFE] 894,412 | .....99.429 894,861 900,000 894,903 490 03/13/2014 | 04/15/2026.
68504R  AA 6 | ONGLT 2014-AA A ABS SNR 2.29 07/09/2029.........ccoovvvvvvrvrvrcnerererinssssssesscesies | ceverene [ [ 2 |l FE] 897,619 | ......99.640 894,548 897,776 897,624 19 08/06/2014 | 07/09/2029.
77356P  AA 0 [ RCTF 2004-1A A1 ABS 5.22 05/17/2021.......cccoouemmmmmmmmmmmmmmmmmmmsmsmmmmmsssssssssssannnns [ enens [ [ 2 |l IFE] i 794,400 | .....108.789 865,241 795,336 795,100 93 07/28/2004 | 05/17/2021.
78444V AB 7 [ SLCLT 2010-B A2 ABS FLT 7/15/2042.........cooovvvvvvvrrrvrrrnncnnennennnnnnnnesnsnsessssesseiss [ v IO [ 2 | AFE] 1,165,650 | .....104.744 1,220,950 1,165,650 1,165,650 (31,986) 03/04/2010 | 07/15/2042.
78445M  AB 6 | SLMA 2010-A2A ABS FLT 5/16/44..........cooovvvvvvvvrvnnnnnencnnncncnnnenenenesesenescsesesesesens | sevesins [ [ 2 | IFE] o 1,755,703 | .....105.792 1,857,392 1,755,703 1,755,703 2,522 03/03/2010 | 05/16/2044.
78447R  AB 3 [ SLMA 2013-A A2A ABS 1.77 05/17/2027........coooeeevvveriviviviviimisssnssssssssssssssssssssens [ venens O [ 2 |l AFE] 999,718 | ......98.700 987,000 1,000,000 999,830 61 02/27/2013 | 05/17/2027.
78447R  AD 9 [ SLMA 2013-A B ABS 2.50 03/15/2047 950,824 95.890 958,900 1,000,000 965,603 8,245 02/27/2013 | 03/15/2047.
78447V AC 2 [ SLMA 2013-B A2B ABS FLT 05/15/2030 2,000,000 99.812 1,996,232 2,000,000 2,000,000 (13) 04/25/2013 | 06/17/2030.
78447V AD 0 [ SLMA2013-B B ABS 3.69 05/16/2044 1,411,076 97.000 1,455,000 1,500,000 1,429,156 12,824 08/15/2013 | 05/16/2044.
803171  AC 1 | SRANC 2014-2A A1F CLO SSNR 3.35 02/20/25.. 4,500,000 | .....100.000 4,500,000 4,500,000 4,500,000 03/24/2014 | 02/20/2025.
818813 AA 5 | SHACK 2012-2A A CLO FLT 10/20/2023. ...999,000 | .......99.250 992,500 1,000,000 998,742 347 w1641 ] LLLLTT0 | JAJO... .3,327 11/01/2012 ] 10/20/2023.
81881U AJ 6 [ SHACK2013-4A B2 CLO 4.4101/13/25 ...1,500,000 | .......99.040 1,485,600 1,500,000 1,500,000 (249) ceorenenb410 | 4434 1 JAJOL 14,333 11/08/2013 | 01/13/2025.
82838U AA 7 [SVLF 2012-D AABS 3.0 03/17/2025.........coovvvvvvvvrnrrrrnvencnrnnennsenenesssenesesssssesesesees | v [ [P 2 |l AFE] 344,402 | ....100.760 347,965 345,340 344,591 342 3.000 | ......3.126 |MON... | ..................460 11/09/2012 | 03/17/2025.
83417F  AA 7 | SOCTY 2014-2 A ABS PT 4.02 07/20/2044.........ccoovvvvvvvvvrvnrrcrrrcrnnrnrnrnnnnrnncnnnnees | v [ [ 2 | 2AM| ................499,993 | .....101.001 505,005 500,000 500,000 7 ciereneni8020 ] ... 4020 | 4 8,431 07/24/2014 | 07/20/2044.
83546D AA 6 [ SONIC 2011-1A A2 ABS 5.438 05/20/2041........cocovvevevevererererermreresssssssssssesssesens [ cenens [ [— N 3AM| ..............1,682,469 | ....105.020 1,757,956 1,673,925 1,678,800 (1,378) v 5.438 | ......5.398 | MON... [ oo 2781 | o 91,028 | 07/15/2011 | 05/20/2041.
83608G AJ 5 | SNDPT 2013-1A A2F CLO 3.388 04/26/2025.............cccccccvcvcvcvcvcvicimrmmmmmnnnnens | ceveiene |23 | AFE] ...l 1,000,000 | ......96.000 960,000 1,000,000 1,000,000 98 rierernnn3.388 | ......3.402 | JAJOL. | o 6,117 | oo 33,877 | 03/08/2013 | 04/26/2025.
83608G AL 0 | SNDPT 2013-1A A1F CLO 2.246 04/26/2025.............ccoocvevcvcvcvcvcvsvivimmmnmnmnnnns | seveies w23 | LAFE] 1,000,000 | ......96.500 965,000 1,000,000 999,994 65 2.246 2253 | JAJO..| oo 4,056 | oo 22,464 | 03/08/2013 | 04/26/2025.
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83608N  AE 1 [ SNDPT 2014-1A B1 CLO MEZ FLT 04/18/2026.............cccecesresieeerereesssssssneees | corneee 23 | i AFE] e 489,100 | ......95.850 479,250 500,000 490,000 900 2131 12439 | JAJO...| e 2220 | cooovere.8,044 | 03/21/2014 | 04/18/2026.
83608N AL 5 [ SNDPT 2014-1A B2 CLO MEZ 4.28 04/18/2026...........cococvcvvverrnenrnenencnennernnenees [ e .23 | .. AFE] ..............4,891,000 | .......96.050 4,802,500 5,000,000 4,899,278 8,278 .4.280 4639 | JAJO...| cooorrinn 433% | oo 117,700 | 03/21/2014 | 04/18/2026.
83608X AC 3 [ SNDPT 2014-2A A1 CLO FLT 10/20/2026..........ccooveveverererererererereresesesesesesesesenes | cenene 23 | AFE] 992,500 | ......98.750 987,500 1,000,000 992,641 141 1.593 | ......1.746 [JAJO... 07/23/2014 | 10/20/2026.
83608X AE 9 [ SNDPT 2014-2A A2 CLO 3.44 10/20/2026..........ccoovevvveevveverevereneneseseresesssesesenens | renens .23 | ... 1FE] ..............2,000,000 | .......99.950 1,999,000 2,000,000 2,000,066 66 ..3.440 ...3.454 | JAJO... 07/23/2014 | 10/20/2026.
850228 AC 1 | SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23.........ccccvvvvrcvessssriverernecsssssnees [ wervveee | oo | civevene 2 | IFE] 1,815,660 | ......99.841 1,812,887 1,815,780 1,815,672 21 2.700 ...2.719 | MON... 09/18/2014 | 05/25/2023.
87155M  AA 9 | SYMP 2007-5A A1 CLO FLT 01/15/2024..........coovvvvvvvvrrrernrerevcnenenenenenenesesesesesees | ceveeees .23 | .. AFE] ..............2,690,703 | .......99.280 2,730,200 2,750,000 2,718,739 16,355 ..0.981 ...1.649 | JAJO... 03/25/2013 | 01/15/2024.
87157V AA 7 [SYMP 2013-11A A CLO FLT 01/17/2025......cccesesesesesesesssssssssssssssssssssssssssss | o .23 | ... 1FE] ..............1,000,000 | .......98.600 986,000 1,000,000 1,000,000 155 1528 | .......1.531 [JAJO... 01/16/2013 | 01/17/2025.
87244A  AA 8 [WINDR 2012-1A A CLO FLT 01/15/2024..........cccovvvvvvrmrernnnrnrennnnennnensnsnssssssesesens | s .23 | ... 1FE] ..............1,000,000 | .......99.250 992,500 1,000,000 1,000,000 682 1631 ...1.634 | JAJO... 11/28/2012 ] 01/15/2024.
87244A AR 1 [WINDR 2012-1A B2 CLO 3.31 01/15/2024..........cccveveveveveveveressscscssscsssssssisiiiis | s .23 | ... AFE .....984,100 | .......95.000 950,000 1,000,000 987,412 1,293 3.310 3.622 | JAJO... 11/28/2012 ] 01/15/2024.
87244A AU 4 [WINDR 2012-1A C2 CLO 4.3101/15/2024. 930,000 1,000,000 977,505 2,248 JAJO... 11/28/2012 ] 01/15/2024.
872455 AG 5 | TICP 2014-1A A2C CLO MEZ 4.397 04/26/26. 1,483,275 1,500,000 1,500,000 JAJO... 03/12/2014 | 04/26/2026.
87247C AJ 2 [TICP 2014-2A A1B CLO 3.528 07/26/2026 997,500 1,000,000 1,000,000 JAJO... 13,720 07/17/2014 | 07/20/2026.
87247C AL 7 [TICP 2014-2A A2B CLO 4.317 07/26/2026 .AFE 1,000,000 98.154 981,540 1,000,000 1,000,000 JAJO... 16,788 07/17/2014 | 07/20/2026.
87407P  AA 8 [ TAL 2013-1A A ABS 2.83 02/22/2038.........cccoovemmrerererescrcncscscscsnsessecscsescsssesssseses | ovvenes [ oo | ceveriis 2 |..1FE ....2,369,969 98.938 2,343,182 2,368,333 2,369,725 (326) 2.830 2.831 | MON... [ coooovvrerere 2,048 | . 67,024 | 05/22/2013 | 02/22/2038.
87407P  AE 0 [ TAL 2013-2A A ABS 3.55 11/20/2038.........cooooverevercvcrcrcrcncncneenscsesescscsssesesesseseses | ovvenes [ oo | covereis 2 |..1FE ...1,336,925 | .....101.881 1,362,665 1,337,500 1,336,992 107 3.550 .3.586 | MON... | .coovovcvcvcens 1,451 | o 48,123 | 10/31/2013 | 11/20/2038.
88432A AU 4 [ WINDR 2013-2A B2 CLO MEZ 4.09 01/18/2026...........cccvvvuverererererercncrerencrcncnes | oo | .23 | . AFE ....2,050,335 | .......98.250 2,033,775 2,070,000 2,053,092 2,459 .4.090 4270 | JAJO...] oo 17,168 | oo 78,548 | 10/21/2013 | 01/18/2026.
89280U AA 6 [ TRAL2013-1A A CLO FLT 04/20/2025..........cooocveresermscscscsiscscssscsssssssssssessssscsssss [ v .23 | . AFE ...1,991,800 | .......98.500 1,970,000 2,000,000 1,992,782 2,076 L1411 1.563 [JAJO...| e 5,721 | o 28,615 | 03/26/2013 | 04/20/2025.
89655Y AA 4 [ TRL2009-1A A ABS 6.657 11/16/2039..........ccccrerevereverevevevereveveverevescscisnannns | wovvenes [ oo | coveveis 2 |..1FE ...1,584,551 | .....116.800 1,850,762 1,584,551 1,584,551 1,129 MON... 105,484 | 10/29/2009 | 11/16/2039.
89656C AA 1 [ TRL2010-1A AABS 5.194 10/16/2040...........cccccerererevererevevererererevevesevevssssssiss | evvvenes [ oo | coveriis 2 |..1FE ....3,499,640 | .....109.500 3,694,988 3,374,418 3,485,503 (9,809) MON... 175,267 | 06/28/2012 | 10/16/2040.
89656F AB 2 | TRL2012-1A A2 ABS 3.525 01/15/43.........cooovvvvvvrnnnrennrnnennncicnnnnnniennenensesenenenenes | ceveeees | oo [ i 2 |..1FE ...4,933,086 | ......99.493 4,974,630 5,000,000 4,934,181 5,650 MON... 149,813 | 03/28/2014 | 01/15/2043.
89690E  AA 5 [ TRMF 2011-1A ATA ABS 4.37 07/15/41.....c.ccouoisiscrevcrcscvevcresevevesererereresenenis [ o | e ......589,047 | ....103.253 608,211 589,047 589,048 0) MON... 25,741 | 06/29/2011 | 07/15/2041.
89690E AC 1 [ TRMF 2011-1A A2 ABS 6.024 07/15/41 ...1,000,000 | ....116.771 1,167,705 1,000,000 1,000,004 (3) MON... 160,240 | 06/30/2011] 07/15/2041.
92328C AA 3 [VENTR2012-11A A CLO 1.81925 11/14/2022 1,996,400 99.350 1,987,000 2,000,000 1,996,075 (34) FMAN. .34,135 | 09/25/2012 | 11/14/2022.
92328C AC 9 [VENTR2012-11A C CLO 3.61925 11/14/2022 ...1,937,600 | .......93.700 1,874,000 2,000,000 1,948,286 4,682 FMAN. 70,635 | 09/25/2012 | 11/14/2022.
92328X AE 9 [VENTR 2013-15A B2 CLO MEZ 4.445 07/2025..........cccocvvvevvrererernrcrisninnnescenenss | e | e .23 AFE ...1,000,000 | .....100.350 1,003,500 1,000,000 1,000,027 22 .4.445 .4.469 | JAJO... 37,412 | 11/22/12013 | 07/15/2025.
92329) AD 1 |VENTR2012-12AB2 CLO 3.74 02/28/2024...........coovvvvveveverercrcnercrcncsciciisnsnccnies | v .23 AFE ......999,000 | .......97.000 970,000 1,000,000 999,264 123 3.740 3.773 | FMAN. 37,400 | 12/19/2012 | 02/28/2024.
923290N  AJ 9 [VENTR 2013-13A C2 CLO FLT 06/10/2025.....cccecccvcevrrrresssssmeernnrecsssssseerenne | everens | o .23 AFE .....990,000 | ......97.750 977,500 1,000,000 991,210 1,285 ..3.438 .3.661 | MJSD.. 34,825 | 03/12/2013 | 06/10/2025.
92329X  AJ 7 [VENTR 2014-16A A2F CLO SEQ 4.395 04/2026..............cocoommmmvmvmvireverenininnnenes [ eovenens | o .23 AFE ...1,500,000 | .....100.315 1,504,719 1,500,000 1,500,000 .4.395 .4.419 | JAJO... 38,639 | 02/14/2014 | 04/15/2026.
92557G AL 2 | VIBR 2013-2A A2B CLO 4.03 07/24/24............ocoooooereririreriririverininisssinisssssssensnens | sevesens .23 AFE +...972,700 | .......98.500 985,000 1,000,000 976,905 3,309 .4.030 .4.498 | JAJO... 43,770 | 08/13/2013 | 07/24/2024.
939218 AE 3 | WAMI2014-1A A2 CLO SEQ SSNR 3.28 04/26.............ccccevevevcvevevevcvcvivnnninnnns | coveeens | o0 .23 AFE ......499,500 | .......99.700 498,500 500,000 499,572 72 3.280 3.313 | JAJO... .....1,061 | 04/11/2014  04/20/2026.
95168Q AE 0 | WSTC 2013-1A A2B CLO 4.066 11/07/2025...........ccooommmmmmmmmmmmmmmmismsmmmmmsnnsinennnes | s | e .23 AFE ...1,488,300 | ......97.288 1,459,320 1,500,000 1,490,083 1,527 FMAN. 60,990 | 10/08/2013 | 11/07/2025.
96032V AB 7 [WESTR 2013-1A B ABS MEZ 3.75 08/20/2025.............ccccceeccescccccscccccccscecicacaes [ e [ o | v 2 ...1,364,773 | .....100.457 1,346,195 1,340,066 1,359,526 (9,883) MON... 25,126 | 06/24/2014 | 08/20/2025.
96032X AA 5 [WESTR 2014-1AAABS SSNR PT 2.15 12/26 1,351,999 99.313 1,347,864 1,357,195 1,349,736 (1,680) MON... 5,836 | 09/17/2014 | 12/20/2026.
98886Y AC 2 [ZAIS2 2014-2A A1B CLO SSNR 3.57 07/25/26. 1,000,000 996,500 1,000,000 1,000,000 JAJO... 09/08/2014 | 07/25/2026.
98954R  AB 6 [ZIGG 2014-1A A2 CLO SSNR 3.44 10/17/2026 997,500 997,500 1,000,000 997,541 41 JAJO... 11/04/2014 | 10/17/2026.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 229,045,125 XXX 230,327,217 230,118,837 229,298 893 0 105,447 0 0 XXX XXX XXX | o 1,030,166 6,001,954 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) ........1,859,109,398 XXX ] 1,964,730,230 | .......1.911,189.418 | .......1,847,523 699 0 5,845,871 0 0 XXX XXX XXX ..16,741969 | ... 79,181,549 XXX XXX
Hybrid Securities - Issuer Obligations
44841Y  AA_ 4 |HUTCHINSON WHAMPOA INTL 6.00 VR....ooooovoiovoii | e, | Rl .......... 1 | .. 2FE 1,000,000 | .....102.750 1,027,500 1,000,000 1,000,000 | oo | e L Lo 6.000 | ......6.000 | AO...... 10,500 60,000 | 10/21/2010 | 10/28/2020.
4299999. Hybrid Securities - Issuer Obligations 1,000,000 XXX 1,027,500 1,000,000 1,000,000 0 0 0 0 XXX XXX XXX 10,500 60,000 XXX XXX
4899999. Total - Hybrid Securitie: 1,000,000 XXX ceee...... 1,027,500 1,000,000 1,000,000 .0 0 .0 0 XXX XXX XXX f e 10,500 f oo 60,000 XXX XXX
Totals
7799999. Total - Issuer Obligations. ........1438,096,668 XXX ] 1,520,884,946 | ........1423,542.498 | .......1434,753 869 0] s 181,278 0 0 XXX XXX | XXX 17,769,012 | ....... 60,854,230 | XXX | XXX
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Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Showing all Long-Term BONDS Owned December 31 of Current Year

SCHEDULE D - PART 1

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

o Current Year's

r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJAC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
7899999. Total - Residential Mortgage-Backed Securitie 275,709,853 XXX 295,156,177 322,366,979 263,722,313 0].....4484 893 0 0 XXX XXX XXX | ... 1129944 | ... 13,318,305 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 229,719,581 XXX 250,398,135 235,751,606 233,392,878 0 ...878,586 0 0 XXX XXX XXX 962,420 | ........ 12,293,715 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 273,849,332 XXX 276,029,688 274,863,325 274,099,229 0 96,323 0 0 XXX, XXX XXX | ........1,390,018 | .........7,361,766 XXX XXX
8399999. Grand Total - Bonds ....2,217,375,433 XXX ....2,342,468,947 2,256,524,409 2,205,968,289 0 5,641,080 0 0 XXX XXX XXX | .......21,251,395 | ........ 93,828,016 XXX XXX




Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19

F Rate per Current Year's

or Share Other-Than-

ei Used to Nonadmitted Unrealized Current Year's Temporary Total Change in Total Foreign NAIC

g Par Value per | Rate per Book/Adjusting Obtain Amount Received Declared but Valuation Increase |  (Amortization) / Impairment B/AC.V. Exchange Change | Desig- Date

CUSIP Identification Description Code | n [Number of Shares| Share Share Carrying Value | Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease Accretion Recognized (15+16-17) inB.JA.CV. nation | Acquired

NONE
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Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
or Rate per Current Year's Other- NAIC
ei Share Used Than-Temporary Total Change in Total Foreign Market
g Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment B/AC.V. Exchange Changein | Indicator Date
CUSIP Identification Description Code | n| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease) Recognized (13-14) BJ/AC.V. (a) Acquired
Common Stocks - Industrial and Miscell (Unaffiliated)
02503X 10 5 | AMERICAN CAPITAL AGENCY CORP..........ovvvvieiiiimmncrinsiciiiissnseessssssssssssssesssssssssssssesssssssssssssnes | oo | eoe | cvvvevinnnsd 62,166.000 | ...............1,357,084 | ........ 21.830 1,357,084 1,362,489 13,677 188,985 157,902 157,902 L | 12/06/2013.
12673A 10 8 | CYSINVESTMENTS INC.....ccciviiiiiiicrcriiiiiiiiissssesssssessssssesssssssssssssesessssssssssssssesssssssssessssessonss | coeseees | o | eoveneee 235,000.000 ...2,049.200 | ........... 8.720 2,049,200 1,964,077 291,400 307,850 307,850 L | 12/06/2013.
140661 10 9 | CAPMARK FINANCIAL GROUP INC 689.000 3,307 | e 4.800 3,307 4,781 1,818 1,491 328 12/31/2014.
247361 70 2 | DELTAAIRLINES INC.......coioiiiiicriririiiiisincnensiciiiisssessssissssisssssssssssssssssssssssssssssssesessssssssssnsnss | soneeess | oo | cvevseesessied 4,683.000 0en230,357 | e 49.190 230,357 43,721 1,405 101,715 101,715 L [ 12/29/2010.
90187B 10 1 | TWO HARBORS INVESTMENT CORP.........cosiiiiiiiiimmiiiniisiiiiiiisssssssssissssssssssssssssssssssssssssssssses | coes | coe | cosveeenes 275,000.000 ...2,755,500 | ......... 10.020 2,755,500 2,528,604 71,500 214,500 203,500 203,500 L | 12/06/2013.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 6,395,448 XXX 6,395,448 5,903,672 85,177 696,290 0 772,785 1,491 771,294 0 XXX XXX
9799999. Total - Common Stock 6,395,448 XXX 6,395,448 5,903,672 85,177 696,290 0 772,785 1,491 771,294 0 XXX XXX
9899999. Total Common and Preferred Stock 6,395,448 XXX 6,395,448 5,903,672 85177 696,290 0 772,785 1,491 771,294 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $.....3,307.
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Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828 RP 7 |U.S. TREASURY NOTES 1.75 10/31/2018. I 09/12/2014......... GOLDMAN SACHS 1,278,434 1,270,000 8,334
0599999. Total - Bonds - U.S. Government 1,278,434 1,270,000 8,334
Bonds - U.S. States, Territories and P
041042 WY 4 | ARKANSAS ST A4.11107/01/2034 06/30/2014......... CREWS & ASSOCIATES. 1,000,000 1,000,000 114
594612  BS 1 |MICHIGAN ST ENVR PROG B 3.59 12/01/2026 06/25/2014......... BARCLAYS CAPITAL 1,000,000 1,000,000
686053 GG 8 | OR SCHBRDS TXB PENSION 4.759 06/30/2028. 12/03/2014......... BARCLAYS CAPITAL 3,319,320 3,000,000 62,660
882723  PU 7 | TEXAS ST TXBL REF B 3.423 10/01/2026 06/26/2014......... JP MORGAN SECURITIES INC, 1,000,000 1,000,000
882723 PV 5 | TEXAS ST REF B 3.573 10/01/2027. 06/26/2014......... JP MORGAN SECURITIES INC. 1,000,000 1,000,000
93974C  PL 8 | WA ST BABS D 5.381 08/01/2029 06/16/2014......... JP MORGAN SECURITIES INC. 2,325,220 2,000,000 41,254
1799999. Total - Bonds - U.S. States, Territories & Possession: 9,644,540 9,000,000 104,029
Bonds - U.S. Political Subdivisions of States
718814 77 2 | PHOENIX AZ BAB A 5.269 07/01/2034. I 12/11/2014......... CITIGROUP. 2,374,440 2,000,000 48,299
2499999. Total - Bonds - U.S. Political Subdivisions of States 2,374,440 2,000,000 48,299
Bonds - U.S. Special R and Special A t
010608 5M 5 | AL STPUB SCH CONSTR BD 5.15 09/01/2027 12112/2014......... BARCLAYS CAPITAL 3,485,280 3,000,000 45,492
040627 DX 6 |AZ ST PWR AUTH 4.918 10/01/2045 03/19/2014......... JP MORGAN SECURITIES INC. 2,000,000 2,000,000
167736 YV 3 |CHICAGO IL WTR C 6.642 11/01/2029 03/12/2014......... RAYMOND JAMES & ASSOCIATES, 1,130,630 1,000,000 25,092
442435 5B 5 |HOUSTON TX UTL SYS B 3.828 05/15/2028 03/13/2014......... JP MORGAN SECURITIES INC. 2,000,000 2,000,000
452227  UN 2 |IL ST SALES TAX REV 4.62 06/15/2038 03/11/2014. JP MORGAN SECURITIES INC, 2,000,000 2,000,000
57586N  UR 0 | MA ST HSG FIN A 4.375 01/15/2046 04/03/2014. BARCLAYS CAPITAL 2,000,000 2,000,000
576000 KW 2 |MASCHBLD AUTH QSCB A 5.468 06/15/2027 06/27/2014. GOLDMAN SACHS 2,330,900 2,000,000 5,164
64966T FD 1 |NYHDC 2014-8SPR A 3.709 02/15/2048 10/24/2014. BANC OF AMERICA SECURITIES 3,063,744 3,000,000
64972C  BD 4 |NYCHSG DEV A TXBL 3.05 06/15/2036 06/19/2014......... BARCLAYS CAPITAL 2,000,000 2,000,000
649907 YA 4 |NY STDORM AUTH A 4.802 12/01/2034 01/07/2014......... BARCLAYS CAPITAL 2,015,600 2,000,000 5,602
73358W  TZ 7 |PORTAUTH NY/NJ 187 4.426 10/15/2034. 10/08/2014......... WELLS FARGO BROKERAGE SERVICES 1,000,000 1,000,000
92778L  BK 5 | VA ST CMWLTH UNIV A 3.858 01/01/2024 01/30/2014......... WELLS FARGO BROKERAGE SERVICES 1,000,000 1,000,000
92812U Q4 3 | VAHSG DEV A 3.50 10/25/2037. 11/21/2014......... BANC OF AMERICA SECURITIES. 2,000,000 2,000,000 1,944
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment; 26,026,154 25,000,000 83,295
Bonds - Industrial and Miscell
00102D  AC 2 | ACIS 2014-5A A2 CLO SSNR 3.5346 11/01/26 10/09/2014. NOMURA SECURITIES INTL 1,000,000 1,000,000
001055  AM 4 | AFLAC INC 3.625 11/15/2024 11/04/2014. GOLDMAN SACHS 1,997,980 2,000,000
00206R  CE 0 |AT&TINC 3.90 03/11/2024 03/05/2014......... WELLS FARGO BROKERAGE SERVICES 1,993,920 2,000,000
00213R  AB 9 |ARLFR 2012-1A A2 SEQ SNR 3.81 12/15/2042 03/27/2014........ BANC OF AMERICA SECURITIES. 3,469,688 3,500,000 5927
00214M  AB 9 [ARLFR 2014-1A A2 ABS SNR SEQ 3.97 06/44 06/18/2014......... RBS SECURITIES/GREENWICH 2,998,301 3,000,000
002799 AN 4 | ABBEY NATL TREAS 4.00 03/13/2024 R 03/10/2014......... MORGAN STANLEY. 1,986,640 2,000,000
00507U  AF 8 | ACTAVIS FUNDING 3.85 06/15/2024 R 06/10/2014......... BANC OF AMERICA SECURITIES, 1,992,460 2,000,000
008252  AM 0 | AFFILIATED MANAGERS 4.25 02/15/2024. 02/06/2014......... BANC OF AMERICA SECURITIES. 2,973,930 3,000,000
00912X  AM 6 | AIR LEASE CORP 3.875 04/01/2021 03/04/2014. JP MORGAN SECURITIES INC, 1,996,040 2,000,000
009158 AV 8 | AIR PROD & CHEM 3.35 07/31/2024 07/28/2014. BARCLAYS CAPITAL 1,993,440 2,000,000
009363 AQ 5 |AIRGAS INC 3.65 07/15/2024 06/12/2014. BANC OF AMERICA SECURITIES, 1,996,100 2,000,000
01609W  AH 5 |ALIBABA GROUP 3.60 11/28/2024. R 11/20/2014......... MORGAN STANLEY. 998,170 1,000,000
02665U  AA 3 | AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36 09/10/2014......... GOLDMAN SACHS 999,950 1,000,000
02665X  AA 7 | AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36. 11/20/2014......... GOLDMAN SACHS 999,935 1,000,000
02665X  AA 7 | AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36. 12/23/2014......... JP MORGAN SECURITIES INC. 1,006,250 1,000,000 2,861
03073E AL 9 | AMERISOURCEBERGEN 3.40 05/15/2024 05/19/2014......... BANC OF AMERICA SECURITIES 1,994,300 2,000,000
03076C  AG 1 | AMERIPRISE FINL 3.70 10/15/2024 09/15/2014......... BARCLAYS CAPITAL 1,993,120 2,000,000
03764X  AD 9 | APID 2014-17A A2B CLO MEZ 4.25 04/17/26 03/20/2014......... BANC OF AMERICA SECURITIES. 745,500 750,000
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
03764X  AG 2 | APID 2014-17A A1B CLO SSNR 3.46 04/17/26 03/20/2014......... BANC OF AMERICA SECURITIES 2,000,000 2,000,000
03765H  AA 9 | APOLLO MNGMT HLD 4.00 05/30/2024 05/27/2014......... CITIGROUP 1,994,440 2,000,000
037833  AS 9 [ APPLE INC 3.45 05/06/2024 04/29/2014......... GOLDMAN SACHS 2,997,480 3,000,000
04010L AN 3 [ ARES CAPITAL CORP 4.00 11/30/2018. 01/23/2014. BANC OF AMERICA SECURITIES 2,054,000 2,000,000 18,688
04015C  AA 6 | ARES FIN CO LLC 4.00 10/08/2024 10/01/2014. BANC OF AMERICA SECURITIES 1,965,360 2,000,000
040555 CQ 5 [ ARIZONA PUB SERV 3.35 06/15/2024. 06/09/2014. JP MORGAN SECURITIES INC 2,997,240 3,000,000
04280P  AC 1 | AWPT 2014-2A A1F CLO SEQ SSNR 3.53 03/26 02/06/2014......... JEFFERIES & CO. 3,500,000 3,500,000
04621W  AC 4 | ASSURED GUARANTY 5.00 07/01/2024. 06/17/2014......... BANC OF AMERICA SECURITIES 997,950 1,000,000
052528  AH 9 | AUST & NZ BANK 4.50 03/19/2024 R 03/12/2014......... CITIGROUP. 998,640 1,000,000
05363U AG 8 | AVERY 2014-1A B2 CLO MEZ 4.325 04/25/26 03/19/2014......... MORGAN STANLEY. 1,000,000 1,000,000
05565Q  CP 1| BP CAPITAL PLC 3.814 02/10/2024. R 02/05/2014......... RBS SECURITIES/GREENWICH 2,000,000 2,000,000
055780  AG 7 | BPCE 4.00 04/15/2024 04/08/2014......... CITIGROUP 3,992,800 4,000,000
05578Q  AD 5 | BPCE 4.50 03/15/2025. R 09/08/2014......... JP MORGAN SECURITIES INC 1,971,540 2,000,000
06051G ~ FF 1 | BANK OF AMER CRP 4.00 04/01/2024 03/27/2014......... BANC OF AMERICA SECURITIES 996,250 1,000,000
06051G ~ FH 7 | BANK OF AMER CRP MTN 4.20 08/26/2024 08/21/2014......... BANC OF AMERICA SECURITIES 1,998,540 2,000,000
06406H CQ 0 | BANK OF NY MELLON MTN 3.95 11/18/2025. 07/31/2014. BANC OF AMERICA SECURITIES 2,082,200 2,000,000 16,897
064255 AW 2 | BK TOKYO-MITSUBISHI UFJ 3.75 03/10/2024 R 03/04/2014. MORGAN STANLEY. 2,993,550 3,000,000
06739F  HV 6 [ BARCLAYS PLC BKNT 3.75 05/15/2024 R 05/12/2014. BARCLAYS CAPITAL 4,998,350 5,000,000
07274E  AG 8 | BAYER US FINANCE 3.375 10/08/2024 10/01/2014......... BANC OF AMERICA SECURITIES 1,980,220 2,000,000
07330M  AA 5 | BRANCH BKG & TR 3.80 10/30/2026. 09/22/2014......... DEUTSCHE BANK 1,995,120 2,000,000
09254D  AC 9 | BSIS 2006-4A C CLO MEZ FLT 04/20/2019 05/21/2014......... MORGAN STANLEY. 943,100 1,000,000 908
107015 AA 7 | BREMER FINL CORP 5.20 12/30/2024 12/29/2014......... SANDLER & O'NEIL PARTNERS 2,000,000 2,000,000
111320 AH 0 | BROADCOM CORP MTN 3.50 08/01/2024 07/24/2014......... JP MORGAN SECURITIES INC 1,992,300 2,000,000
12189L AT 8 | BURLINGTON NORTH SF 3.40 09/01/2024. 08/11/2014......... CITIGROUP. 997,710 1,000,000
12479R  AB 3 [ CAUTO 2014-1A A ABS MEZ 3.66 10/15/2044 10/10/2014........ CS FIRST BOSTON 999,399 1,000,000
12527G  AC 7 | CF INDUSTRIES INC 3.45 06/01/2023 01/09/2014......... BANC OF AMERICA SECURITIES 1,833,600 2,000,000 8,242
12549V AQ 7 [CIFC 2014-4A A2 CLO SSNR SEQ 3.428 10/26 08/05/2014. MORGAN STANLEY. 1,000,000 1,000,000
125634  AQ 8 | CLIF 2014-2A A ABS SNR 3.38 10/18/2029 10/09/2014. DEUTSCHE BANK 1,499,400 1,500,000
12632Q AW 3 | COMM 2014-CR18 A4 SEQ SSNR 3.55 07/15/47, 06/19/2014. DEUTSCHE BANK 1,009,956 1,000,000 2,564
12632Q  AX 1 | COMM 2014-CR18 A5 SEQ SSNR 3.828 07/47 06/19/2014......... DEUTSCHE BANK 1,029,927 1,000,000 2,765
12641P  BC 7 [ CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35. 11/26/2013......... Capital Interest (142)
12646U  AK 4 [ CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043, 01/28/2014......... JP MORGAN SECURITIES INC 2,230,804 2,385,886 5,965
12646W  AH 7 [ CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43 02/12/2014......... CS FIRST BOSTON 1,781,404 1,906,519 2,701
12647P  AK 4 [ CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043, 01/09/2014......... JP MORGAN SECURITIES INC 2,854,078 2,961,430 3,743
14042E  3Y 4 | CAPITAL ONE NA BNKT 2.95 07/23/2021 07/21/2014......... CS FIRST BOSTON 3,988,720 4,000,000
14855G  AB 7 | CLAST 2014-1 A1 ABS SNR 5.25 02/15/29. 03/05/2014......... GOLDMAN SACHS 4,953,500 4,953,500 18,073
149123 CC 3 | CATERPILLAR INC 3.40 05/15/2024 05/05/2014......... BARCLAYS CAPITAL 999,830 1,000,000
150323  AC 7 | CEDF 2014-4A AF CLO SSNR 3.491 10/23/26 09/17/2014. JEFFERIES & CO. 2,000,000 2,000,000
150326  AC 0 | CEDF 2014-3A AF CLO SEQ SSNR 3.347 05/26 04/10/2014. JEFFERIES & CO 3,000,000 3,000,000
150326  AG 1| CEDF 2014-3A BF CLO MEZ 4.464 05/20/2026. 04/10/2014. JEFFERIES & CO. 500,000 500,000
171232 AE 1 |CHUBB CORP 6.80 11/15/2031 08/01/2014. BANC OF AMERICA SECURITIES 1,312,810 1,000,000 15,300
172967  HT 1| CITIGROUP INC 3.75 06/16/2024 06/09/2014......... CITIGROUP. 4,993,800 5,000,000
184588  AC 5 | CLRLK 2006-1A B CLO MEZ FLT 12/20/2020 09/16/2014......... JP MORGAN SECURITIES INC 958,750 1,000,000 2,328
200340 AQ 0 [ COMERICAINC 3.80 07/22/2026. 07/117/2014......... JP MORGAN SECURITIES INC 1,995,600 2,000,000
22546Q AP 2 | CREDIT SUISSE NY MTN 3.625 09/09/2024 R 09/04/2014......... CSFIRST BOSTON 1,988,720 2,000,000
22944P  AA 5| CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43 02/25/2014......... CS FIRST BOSTON 3,225,924 3,592,468 5,739
23204G  AA 8 | CUSTOMERS BANCORP 4.625 06/26/2019 06/24/2014......... US BANCORP. 1,000,000 1,000,000
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233851  BJ 2 [ DAIMLER FINANCE 3.25 08/01/2024 07/24/2014......... HSBC SECURITIES, 1,980,780 2,000,000

24422E  SP 5 | JOHN DEERE CAP MTN 3.35 06/12/2024. 06/09/2014......... HSBC SECURITIES. 1,998,480 2,000,000

25152R XA 6 | DEUTSCHE BK LONDON 3.70 05/30/2024 R 05/22/2014......... DEUTSCHE BANK 4,980,950 5,000,000

254010  AD 3 [DIGNITY HEALTH 3.812 11/01/2024 10/07/2014. JP MORGAN SECURITIES INC 1,000,000 1,000,000

268948  AA 4 [ EAGLE BANCORP 5.75 09/01/2024 07/31/2014. SANDLER & O'NEIL PARTNERS 1,000,000 1,000,000

278642 AL 7 [EBAY INC 3.4508/01/2024 07/23/2014. CITIGROUP. 2,996,970 3,000,000

29364W AU 2 | ENTERGY LA LLC 3.78 04/01/2025. 06/24/2014......... BNP PARIBAS 1,998,340 2,000,000

29365P AR 3 | ENTERGY GULF 13.78 04/01/2025. 06/24/2014......... BNP PARIBAS 1,998,340 2,000,000

29379V BE 2 | ENTERPRISE PRODUCTS 3.75 02/15/2025 10/02/2014........ CITIGROUP. 1,993,620 2,000,000

31620M  AM 8 | FIDELITY NATIONAL 3.875 06/05/2024 05/27/2014......... BANC OF AMERICA SECURITIES 996,220 1,000,000

32051G XV 2 | FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35 02/06/2014......... AMHERST SECURITIES CORP 1,013,692 1,089,260 1,488

320844  PD 9 [FIRST MERIT BANK 4.27 11/25/2026 11/18/2014......... JP MORGAN SECURITIES INC 1,000,000 1,000,000

379520  AD 5 | SEACO 2014-1A A1 ABS SNR 3.19 07/17/24 R 07/23/2014......... DEUTSCHE BANK 1,999,582 2,000,000

38137L  AJ 8 |GOLD8 2014-8A B1 CLO MEZ FLT 04/19/2026. 03/06/2014......... JP MORGAN SECURITIES INC 1,493,550 1,500,000

38137L AL 3 [ GOLD8 2014-8A B2 CLO MEZ 4.237 04/19/26 03/06/2014......... JP MORGAN SECURITIES INC 1,300,000 1,300,000

38141E  C2 3 | GOLDMAN SACHS GP 3.85 07/08/2024. 06/30/2014. GOLDMAN SACHS 2,996,040 3,000,000

40414L AL 3 [ HCP INC 3.875 08/15/2024 08/07/2014. UBS WARBURG. 996,300 1,000,000

40434C  AD 7 | HSBC USA INC 3.50 06/23/2024 06/16/2014. HSBC SECURITIES, 1,991,480 2,000,000

40443A  AB 4 | H22014-1A AFX CDO 3.5069 03/19/2037 02/28/2014......... WELLS FARGO BROKERAGE SERVICES 5,998,200 6,000,000

40538C  AJ 9 | HLA2014-1A B2 CLO MEZ 4.644 04/18/2026 02/07/2014......... BANC OF AMERICA SECURITIES 3,000,000 3,000,000

411656 AC 3 | HARV7 7A AF CLO SSNR 3.11 11/18/2026 10/15/2014......... JEFFERIES & CO. 1,000,000 1,000,000

427700 AA 0 | HERO 2014-2A A ABS SNR PT 3.99 09/21/40. 10/16/2014......... DEUTSCHE BANK 999,319 1,000,000

42770R  AA 8 | HERO 2014-1A ABS 4.75 09/20/2038 03/06/2014......... DEUTSCHE BANK 999,991 1,000,000

43132Q  AE 3 | HLDN 2014-2A B2 CLO MEZ 4.44 07/19/2026 05/08/2014......... BANC OF AMERICA SECURITIES 495,500 500,000

44106M  AS 1 | HOSPITALITY PROP TRUST 4.65 03/15/2024 03/05/2014......... CITIGROUP. 996,830 1,000,000

44106M AT 9 | HOSPITALITY PROP 4.50 03/15/2025 09/09/2014......... BANC OF AMERICA SECURITIES 987,800 1,000,000

44841D  AB 8 | HUTCH WHAMPOA FIN 3.625 10/31/2024 R 10/28/2014. HSBC SECURITIES. 998,840 1,000,000

45384B  AA 4 | INDEPENDENT BK 5.875 08/01/24 07/17/2014. SANDLER & O'NEIL PARTNERS 2,000,000 2,000,000

46617N  AJ 6 | JFIN 2014-2A A1B CLO SEQ SSNR 3.307 7/26 06/27/2014. CITIGROUP. 1,500,000 1,500,000

46617T  AA 2 | HENDR 2014-1A A ABS SNR 3.96 03/15/2063 02/10/2014......... BARCLAYS CAPITAL 999,436 1,000,000

46618A  AA 2 | HENDR 2014-2A A ABS 3.61 01/17/2073 07/16/2014......... CS FIRST BOSTON 1,499,028 1,500,000

46618H  AA 7 | HENDR 2014-3A A ABS SNR 3.50 06/15/2077 11119/2014......... BARCLAYS CAPITAL 999,551 1,000,000

46625H  JY 7 | JAMORGAN CHASE 3.875 09/10/2024 09/03/2014......... JP MORGAN SECURITIES INC 1,989,500 2,000,000

472321 AN 8 [ JMAC 2008-R2 2A4 SEQ CSTR 01/25/37 12/26/2014......... Capital Interest 6 23

47232V DQ 2 | JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36. 12/26/2013........ Capital Interest (1,359) (1)

478373 AC 7 [ JOHNSON CONTROLS 3.625 07/02/2024 06/10/2014......... BANC OF AMERICA SECURITIES 999,480 1,000,000

482480  AE 0 | KLA-TENCOR CORP 4.65 11/01/2024. 10/30/2014......... JP MORGAN SECURITIES INC 997,480 1,000,000

49338L  AA 1 | KEYSIGHT TECHNOLOFIES 4.55 10/30/2024 10/06/2014. BANC OF AMERICA SECURITIES 2,998,980 3,000,000

50065W  AF 3 | KOREA NATL OIL 4.00 01/23/2024. R 01/15/2014. BARCLAYS CAPITAL 994,460 1,000,000

56585A  AG 7 | MARATHON PETROLEUM 3.625 09/15/2024 09/02/2014. MITSUBISHI 996,410 1,000,000

571044  AE 6 [ MARLB 2007-1A C CLO MEZ FLT 04/18/2019. 08/12/2014. BANC OF AMERICA SECURITIES 71,625 75,000 57

571748 AX 0 [ MARSH & MCLENNAN 3.50 03/10/2025 09/03/2014......... BANC OF AMERICA SECURITIES 1,992,340 2,000,000

57645T  AA 5 [ MARM2007-HF2 A1 SEQ SNR FLT 09/25/2037 01/16/2014......... CS FIRST BOSTON 4,532,916 5,012,208 1,784

585055 BM 7 [ MEDTRONIC INC 3.50 03/15/2025. 12/01/2014........ BANC OF AMERICA SECURITIES 990,420 1,000,000

595230 AL 1| MID-AMERICA APT LP 3.75 06/15/2024 06/10/2014......... JP MORGAN SECURITIES INC 1,977,460 2,000,000

60688U  AB 2 | MIZUHO FIN GROUP 4.60 03/27/2024. R 03/20/2014......... MIZUHO SEC USA 2,992,620 3,000,000

61746B  DQ 6 | MORGAN STANLEY F 3.875 04/29/2024. 04/23/2014......... MORGAN STANLEY. 1,982,480 2,000,000
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61751M AU 8 [ MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047. 01/08/2014......... RBS SECURITIES/GREENWICH 2,719,176 2,985,030 5,970

620076  BF 5 [ MOTOROLA SOLUTIONS 4.00 09/01/2024 08/12/2014......... BANC OF AMERICA SECURITIES 980,540 1,000,000

62942K  AA 4 | NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043 03/11/2014......... NOMURA SECURITIES INTL 3,740,407 3,916,657 4,597

637138 AC 2 [ NATL PENN BANC 4.25 09/30/2024. 09/09/2014. SANDLER & O'NEIL PARTNERS 2,000,000 2,000,000

640270  AC 8 [NGCLO 2014-1A AF CLO 3.4 08/28/2026. 07/18/2014. JEFFERIES & CO 2,998,500 3,000,000

64129X  AE 9 | NEUB 2014-16A A2 CLO SSNR 3.51 04/15/26 02/11/2014. MORGAN STANLEY. 1,000,000 1,000,000

64129X  AJ 8 | NEUB 2014-16A B2 CLO MEZ 4.31 04/15/2026. 02/11/2014......... MORGAN STANLEY. 1,000,000 1,000,000

667469  AA 8 [ NORTHWEST FL TIMBER 4.75 03/04/2029 04/03/2014......... JP MORGAN SECURITIES INC 4,924,150 5,000,000

66859N  AC 6 | WOODS 2014-11A B2 CLO MEZ 4.63 04/15/25 03/13/2014......... GOLDMAN SACHS 1,000,000 1,000,000

67107F  AC 1| OZLM 2014-8A A1B CLO SSNR 3.38 10/17/26 08/07/2014......... BANC OF AMERICA SECURITIES 994,300 1,000,000

67107F  AG 2 |OZLM 2014-8A A2B CLO 4.39 10/17/26. 08/07/2014......... BANC OF AMERICA SECURITIES 496,950 500,000

67107K Al 5| OCP 2014-7A A1B CLO SSNR 3.61 10/20/2026 10/31/2014........ CITIGROUP. 1,000,000 1,000,000

67108L  AE 3 [ OZLM 2014-6A A2B CLO MEZ 4.47 04/17/2026 03/07/2014......... BANC OF AMERICA SECURITIES 1,490,700 1,500,000

67515 AG 1 |OCTR 2014-5A A3 CLO SSNR 3.47 10/13/2026 11/13/2014........ NOMURA SECURITIES INTL 1,000,000 1,000,000

67590L  AG 3 [OCT192014-1A B2 CLO MEZ 4.363 04/15/26. 03/13/2014......... WELLS FARGO BROKERAGE SERVICES 894,412 900,000

680033  AC 1 [ OLD NATL BANCORP 4.125 08/15/2024. 08/12/2014. SANDLER & O'NEIL PARTNERS 1,000,000 1,000,000

680223  AJ 3 [OLD REPUB INTL 4.875 10/01/2024 09/22/2014. MORGAN STANLEY. 1,989,960 2,000,000

68389X AU 9 | ORACLE CORP 3.40 07/08/2024 06/30/2014. BANC OF AMERICA SECURITIES 3,990,920 4,000,000

68504R  AA 6 | ONGLT 2014-AA A ABS SNR 2.29 07/09/2029 08/06/2014......... BANC OF AMERICA SECURITIES 999,825 1,000,000

693456  AA 3 [PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043 02/12/2014......... CS FIRST BOSTON 4,762,490 4,887,739 8,078

708062  AA 2 | PENNANTPARK INV 4.50 10/01/2019 09/16/2014......... JP MORGAN SECURITIES INC 1,998,100 2,000,000

71270Q  EB 8 | PEOPLES UNITED 4.00 07/15/2024 06/23/2014......... JEFFERIES & CO 2,982,270 3,000,000

72650R  BF 8 | PLAINS ALL AMER PIPELINE 3.60 11/01/2024, 09/02/2014......... JP MORGAN SECURITIES INC 998,420 1,000,000

74456Q  BH 8 | PUBLIC SERVICE E 3.15 08/15/2024 08/06/2014......... RBS SECURITIES/GREENWICH 998,210 1,000,000

747262  AS 2 [QVC INC 4.8504/01/2024. 03/11/2014......... BANC OF AMERICA SECURITIES 999,270 1,000,000

747262 AU 7 [QVC INC 4.45 02/15/2025, 08/07/2014......... WELLS FARGO BROKERAGE SERVICES 998,600 1,000,000

749280 AV 7 | RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 05/26/2012. Capital Interest 4,362

74928D AV 7 | RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 06/26/2012. Capital Interest 9,877

74928D AV 7 | RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 07/26/2012. Capital Interest 9,700

74928D AV 7 | RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 08/26/2012......... Capital Interest 9,492

74928D AV 7 | RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 10/26/2012......... Capital Interest 9,418

749280 AV 7 | RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 11/26/2012......... Capital Interest 9,285

74928D AV 7 | RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 12/26/2012......... Capital Interest 9,120

74928D AV 7 | RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 01/26/2013......... Capital Interest 9,095

749280 AV 7 | RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 02/26/2013......... Capital Interest 9,010

74928D AV 7 | RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 04/26/2013......... Capital Interest 8878

74928D AV 7 | RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 05/26/2013......... Capital Interest 8,79

74928D AV 7 | RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037 01/26/2014. Capital Interest 6,225 8,301

74928D AV 7 | RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037 06/26/2014. Capital Interest 8,207

74928D AV 7 | RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 03/26/2014. Capital Interest 5,885 8,143

749280 AV 7 | RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 04/26/2014. Capital Interest 6,174 7,969

749280 AV 7 | RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037 05/26/2014......... Capital Interest 6,084 7,999

749280 AV 7 | RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037 06/26/2014......... Deferred Interest 3476 4,570

749280 AV 7 | RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037 06/26/2014......... Deferred Interest 3,454 3,465

749280 AV 7 | RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037 07/26/2014......... Deferred Interest 3,447 4,491

749280 AV 7 | RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037 08/26/2014......... Capital Interest 3,443 4,497

749280 AV 7 | RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037 09/26/2014......... Capital Interest 4,462 4,462
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749280 AV 7 | RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037 11/26/2014......... Capital Interest 6,689
749280 AV 7 | RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037 10/26/2014......... Capital Interest 3,377 4,362
74928F  AY 6 | RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 04/26/2013......... Capital Interest 11,616
74928F  AY 6 | RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 05/26/2013. Capital Interest 15,828
74928F  AY 6 [ RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 12/26/2013. Capital Interest 16,092
74928F  AY 6 | RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 01/26/2014. Capital Interest 11,793 7,810
74928F  AY 6 | RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 02/26/2014......... Capital Interest 12,721 2,649
74928F  AY 6 [ RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 03/26/2014......... Capital Interest 13,420 13,988
74928F  AY 6 | RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 04/26/2014......... Deferred Interest 13,678 16,236
74928F  AY 6 | RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 05/26/2014......... Deferred Interest 13,683 16,216
784030  AH 3 | SBATOWER TRUST 14-2 C 3.869 10/15/2024 10/07/2014......... BARCLAYS CAPITAL 2,000,000 2,000,000
803171  AC 1 [ SRANC 2014-2A A1F CLO SSNR 3.35 02/20/25. 03/24/2014......... JEFFERIES & CO. 4,500,000 4,500,000
81180W  AK 7 | SEAGATE HDD CAYMAN 4.75 01/01/2025 R 05/20/2014......... MORGAN STANLEY. 2,000,000 2,000,000
81721M  AK 5 | SENIOR HOUSING 4.75 05/01/2024 04/23/2014......... WELLS FARGO BROKERAGE SERVICES 1,993,680 2,000,000
81745A  AB 3 | SEMT 2013-5 A2 SEQ CSTR 05/25/2043. 03/17/2014......... BANC OF AMERICA SECURITIES 2,726,438 2,879,882 4,560
81745)  AA 6 | SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043, 02/27/2014. CS FIRST BOSTON 2,569,920 2,604,923 6,838
81745M  AA 9 | SEMT 2013-2 A SEQ SNR CSTR 02/25/2043 06/11/2014. MORGAN STANLEY. 2,331,214 2,604,709 2,034
81745M  AA 9 | SEMT 2013-2 A SEQ SNR CSTR 02/25/2043 07/11/2014. JP MORGAN SECURITIES INC 1,161,436 1,294,079 1,010
82671A  AA 1| SIGNET UK FINANCE 4.70 06/15/2024. R 05/14/2014......... JP MORGAN SECURITIES INC 1,991,980 2,000,000
828807 CR 6 | SIMON PROP GP LP 3.75 02/01/2024 01/13/2014........ CITIGROUP. 1,987,580 2,000,000
83417F  AA 7 [SOCTY 2014-2 A ABS PT 4.02 07/20/2044 07/24/2014......... CS FIRST BOSTON 499,993 500,000
83608N  AE 1| SNDPT 2014-1A B1 CLO MEZ FLT 04/18/2026. 03/21/2014......... MORGAN STANLEY. 489,100 500,000
83608N AL 5 | SNDPT 2014-1A B2 CLO MEZ 4.28 04/18/2026 03/21/2014......... MORGAN STANLEY. 4,891,000 5,000,000
83608X  AC 3 | SNDPT 2014-2A A1 CLO FLT 10/20/2026 07/23/2014......... MORGAN STANLEY. 992,500 1,000,000
83608X  AE 9 | SNDPT 2014-2A A2 CLO 3.44 10/20/2026. 07/23/2014......... MORGAN STANLEY. 2,000,000 2,000,000
850228 AC 1 [SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23 09/18/2014......... BANC OF AMERICA SECURITIES 1,999,869 2,000,000
86562M  AA 8 | SUMITOMO MITSUI 4.436 04/02/2024 R 03/26/2014. GOLDMAN SACHS 1,000,000 1,000,000
871658  AD 5 | SYNCHRONY FINANCIAL 4.25 08/15/2024, 08/06/2014. JP MORGAN SECURITIES INC 998,060 1,000,000
87236Y  AD 0 | TD AMERITRADE 3.625 04/01/2025 10/17/2014. BARCLAYS CAPITAL 1,999,000 2,000,000
872455  AG 5 | TICP 2014-1A A2C CLO MEZ 4.397 04/26/26 03/12/2014......... CITIGROUP. 1,500,000 1,500,000
87246Y  AC 0 | TIAA ASSET MGMT 4.125 11/01/2024 10/27/2014........ JP MORGAN SECURITIES INC 1,997,720 2,000,000
87247C  AJ 2 |TICP 2014-2A A1B CLO 3.528 07/26/2026 07M7/2014........ CITIGROUP. 1,000,000 1,000,000
87247C AL 7 |TICP 2014-2A A2B CLO 4.317 07/26/2026 07M7/2014......... CITIGROUP. 1,000,000 1,000,000
87612E  BD 7 | TARGET CORP 3.50 07/01/2024 06/17/2014......... CITIGROUP. 1,991,120 2,000,000
88224P  JS 9 | TEXAS CAPITAL BK BKNT 5.25 01/31/2026. 01/28/2014......... DEUTSCHE BANK 2,000,000 2,000,000
886546  AA 8 [ TIFFANY & CO 3.80 10/01/2024. 09/22/2014......... BANC OF AMERICA SECURITIES 997,020 1,000,000
89153V AL 3 | TOTAL CAP INTL SA 3.75 04/10/2024 R 01/08/2014......... BARCLAYS CAPITAL 2,977 470 3,000,000
893045  AE 4 | TRANS-ALLEGHENY 3.85 06/01/2025 12/08/2014. JP MORGAN SECURITIES INC 1,998,480 2,000,000
89656F  AB 2 [ TRL 2012-1A A2 ABS 3.525 01/15/43 03/28/2014. CS FIRST BOSTON 2,905,313 3,000,000 4,994
902133 AR 8 [ TYCO ELECTRONICS 3.45 08/01/2024 R 07/28/2014. CITIGROUP. 996,140 1,000,000
90932P  AA 6 | UNITED AIR 2014-1 A 4.00 04/11/2026 03/24/2014. MORGAN STANLEY. 1,000,000 1,000,000
90932Q  AA 4 | UNITED AIR 2014-2 A 3.75 09/03/2026 07/28/2014......... CS FIRST BOSTON 1,000,000 1,000,000
91159H  HK 9 | USBANCORP 3.60 09/11/2024 09/08/2014......... US BANCORP. 2,993,760 3,000,000
92329X  AJ 7 | VENTR 2014-16A A2F CLO SEQ 4.395 04/2026. 02/14/2014......... RBS SECURITIES/GREENWICH 1,500,000 1,500,000
939218 AE 3 [ WAMI2014-1A A2 CLO SEQ SSNR 3.28 04/26 04/11/2014......... BANC OF AMERICA SECURITIES 499,500 500,000
949748 FY 1 |WELLS FARGO CO 4.10 06/03/2026 05/27/2014......... WELLS FARGO BROKERAGE SERVICES 4,994,850 5,000,000
96032V AB 7 | WESTR 2013-1A B ABS MEZ 3.75 08/20/2025 06/24/2014......... AMHERST SECURITIES CORP 1,676,244 1,645,897 4,458
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
96032X  AA 5 | WESTR 2014-1A AABS SSNR PT 2.15 12/26. 09/17/2014......... AMHERST SECURITIES CORP 1,494,258 1,500,000
969457  BW 9 [ WILLIAMS COS INC 4.55 06/24/2024. 06/19/2014......... CITIGROUP. 997,380 1,000,000

97650W  AF 5 | WINTRUST FINL 5.00 06/13/2024 06/10/2014......... RBC CAPITAL MARKETS. 2,500,000 2,500,000

97652P AL 5 | WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044 06/19/2014. JP MORGAN SECURITIES INC 1,987,500 2,000,000 4,861
98886Y AC 2 | ZAIS2 2014-2A A1B CLO SSNR 3.57 07/25/26 09/08/2014. JP MORGAN SECURITIES INC. 1,000,000 1,000,000

98954R AB 6 | ZIGG 2014-1A A2 CLO SSNR 3.4 10/17/2026 11/04/2014. BANC OF AMERICA SECURITIES. 997,500 1,000,000
3899999. Total - Bonds - Industrial and Miscellaneous. 337,822,260 340,860,366 163,428
8399997. Total - Bonds - Part 3. 377,145,827 378,130,366 407,385
8399998. Total - Bonds - Summary Item from Part 5 (38,024)
8399999. Total - Bond 377,145,827 378,130,366 369,361

Common Stocks - Industrial and Miscellaneous

140661 10 9 | CAPMARK FINANCIAL GROUP INC 07/30/2014......... Liquidation 35.000 172 XXX

140661 10 9 | CAPMARK FINANCIAL GROUP INC 12/31/2014......... Liquidation 240.000 1,152 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 1,324 XXX 0
9799997. Total - Common Stocks - Part 3 1,324 XXX 0
9799999. Total - Common Stocks. 1,324 XXX 0
9899999. Total - Preferred and Common Stocks. 1,324 XXX 0
9999999. Total - Bonds, Preferred and Common Stock 377,147,151 XXX 369,361
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current
0 Year's Other- Bond Interest
r Unrealized Than- Total Foreign Foreign | Stock Stated
ei Prior Year Valuation | Current Year's| Temporary | Total Changein| Exchange Book/Adjusted | Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment B/ACV. Changein | Carrying Value at | Gain (Loss)| (Loss)on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) | Accretion Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal| Disposal Disposal During Year Date
Bonds - U.S. Government
313838 RS 1 [FNCL 511797 PT 6.0 5/01/2031 .| 12/25/2014. | MBS Paydown. 2,117 2,117 2,117 2,108 (1) (1) 2,117 0 82 | 05/01/2031.
31406J 2L 6 |FNCL 811779 PT 5.0 1/1/2035. .| 12/25/2014. | MBS Paydown. 24,728 24,728 25,134 24,345 PR 1< /2 ) RO ISR (1,312) 24,728 0 ..709 | 01/01/2035.
63252F AA 7 | NATIONAL ARCHIVE 8.50 09/01/2019.......coovvvvvvrrrrrnrennnnnnsesnensensnseeens .1 09/01/2014. | Sinking Fund REAEMPON.........cccvvvvvvvvrrerrrrrcrencrcrenenenerenes | cevvevevererereresesessnesens | cevevevenens 178,538 | ........... 178,538 | coooovveees 190,325 182,744 (521) (521) 178,538 0 11,461 | 09/01/2019.
649085 AA 5 | NEW VALEY GEN [15.572 05/01/20.........cooovvvemrrerererercrcrcrcrcscscsesessssiens .1 05/01/2014. | Sinking Fund REAEMPLON.........cocvvvvvvvrnrererrrcrencrererenenereees | cevveverereseneresesesssenens | cevevesenens 133,017 | 133,017 | i 137,575 134,739 (156) (156) 133,017 0 ..3,706 | 05/01/2020.
690353 RX 7 | OVERSEAS PRIV INV 4.44 2/27/27......coooooeeveiieiiriiiiiiiiisisiinisisssisnnnninns .1 08/27/2014. | Sinking Fund REAEMPON.........cccvvvvvvvvevrrernncrerererenencrerenes | cevveverevsssssresesssessnnes | covviivininnns 74,535 74,535 74,535 74,533 0 0 74,535 0 ..2,497 | 02/27/2027.
690353 XM 4 | OVERSEAS PRI INV 3.59 12/15/2030..........ccoovmvereveveverererersrerererenenenes | -« | 12/15/2014. ] Sinking Fund REAEMPHON.......ccovvvevvvvvverererererencrenenerercnenes | cvvvevevevereseresesssssenens | vevevesenens 114,286 | .......... 114,286 | ............ 114,286 114,285 0 0 114,286 0 2,564 | 12/15/2030.
83162C FF 5 | SBA SER94-20D 7.70 4-1-2014 .| 04/01/2014. | MBS Paydown. 206 206 | oo 141,794 206 3 3 206 0 8 | 04/01/2014.
83162C GM 9 | SBAP 1996-20A 16.30 01/01/2016.......cooeveverererererermrmrmrinsivienisisninnnnnns .1 07/01/2014. | MBS Paydown. 23,895 23,895 23,895 23,895 0 23,895 0 1,094 | 01/01/2016.
912828 DC 1 | U.S. TREASURY NOTES 4.25 11/15/2014 .| 11/15/2014. | Maturity. 1,311,038 .1,300,000 0 11/15/2014.
0599999. Total - Bonds - U.S. Government. 867,893 0 0 0 1,851,324 0 0 0 XXX
Bonds - U.S. Political Subdivisions of States
442331 QM 9 | HOUSTON TX REF PENSION 6.29 3/01/2032.........cccoceemuveresesesererrc ..| 03/01/2014. | Sinking Fund Redemption 20,000 20,000 24,467 24,291 | oo [ v (4,291) [ oo | (4,291) 20,000 0 629 | 03/01/2032.
549187 6N 7 |LUBBOCK TXB-WTRWKS 5.25 02/15/2018...........cocrvrvrerererererernrenens .. 02/15/2014. | Sinking Fund RedemPLion............cccucvvvevevevcrenneneennnecreeenes | covveveveveresesssssssessnens | eeveveinnens 190,000 ...190,000 | ..ooovvveens 195,062 192,001 (2,001) (2,001) 190,000 0 .....4,988 | 02/15/2018.
645019 3L 2 | NEWHAVEN CT TXB 9TH 7.00 02-15-14 -1 02/15/2014. | MALUTY...oooooooccce | i | 402,907 ..402907 | ........... 413,628 403,210 (303) (303) 402,907 0 ...14,102 | 02/15/2014.
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of STAES.......vcvevereveeeieeeiesesesesssssesssssssssssssssssssssss s e | el 612,907 ..612907 | ......... 633,157 619,502 0 (6,595) (] I (6,595) 0 612,907 0 0 0 ...19,718 XXX
Bonds - U.S. Special Revenue and Special Assessment
130333 CA 3 | CAHSG FIN AGY A 2.90 02/01/2042..........coovvvvvvvverrrrernrinennnncnnineneneees .| 12/01/2014. | MBS Paydown. 373,012 373,012 | e 373,012 373,012 0 373,012 0 6,668 | 02/01/2042.
130333 CB 1 | CAHSG FIN AGY B 2.90 02/01/2042.........cccovvvvvrrnerririnnnnnnnnnnenncneseseees .| 12/01/2014. | MBS Paydown. 230,509 230,509 229,932 229,990 267 267 230,509 0 ...4,445 | 02/01/2042.
31395X  3F 0 | FHR 3018 UG PAC 5.50 10/15/2034..........cooieeeiiiiicsiicscicscicssicsiccsccs .| 12/15/2014. | MBS Paydown. 226,973 226,973 221,441 224,631 I I 44 1,727 226,973 0 ...8,497 | 10/15/2034.
34074M  JB 8 | FLHSG FIN CORP A 2.80 07/01/2041........cooooiicicccscrcscsescscccsccccsasars .| 12/01/2014. | MBS PaydOWN.........cooovvvvvrnennrencnniencccncecenesescscneseseseseseseses | wovvevevesssssssssssssssssnns | sevsveseinns 197,288 ...197,288 276,101 118,475 1 1 197,288 0 3,034 | 07/01/2041.
34074M JC 6 |FLHSG FIN B TXBL 2.80 07/01/2041 .| 12/01/2014. | MBS Paydown. ....191,405 191,405 191,405 0 191,405 0 2,523 | 07/01/2041.
454622 QD 6 |INBD BK-TXB--5-A 5.04 01/15/2014. 01/15/2014. | Maturity. 210,000 210,000 (0) 0) .1,210,000 0 01/15/2014.
454622 QE 4 |INBD BK-TXB--5-A 5.04 07/15/2014. .1 01/15/2014. | Call 1,805,000 1,805,000 ,805,000 ,805,000 (0) (0) 11,805,000 0 07/15/2014.
462467 NW 7 |IASTFIN SF MTGE SER 3 2.90 2/01/2042...........cococverererererererererenens .| 12/01/2014. | Partial Call 250,000 250,000 250,000 250,001 (0) 0) 250,000 0 02/01/2042.
49130T PS 9 |KYHSG CORP A3.00 11/01/2041........ccccivirivircrcvcvcvcvcvcvcvcrivirisens .| 12/01/2014. | Partial Call 225,000 225,000 225,000 225,000 0 225,000 0 11/01/2041.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041..........ccoivivivcvcvcvcrcvcvcvcvcvcvercvcrivns .| 12/01/2014. | Partial Call...........ccocovvvvevrvenreceeeeneeneneneceneneseneseseseseseseseseseses | covvvsssssssssssssssssssssnss | sovsvesennns 190,000 ...190,000 | ..ooooveees 190,000 190,000 0 190,000 0 11/01/2041.
57429L AL 0 | MARYLAND TRANS REV 6.48 7/01/22.........ccoovvvvvvvrvrrrrrrnrrnicrniinninneens .1 07/01/2014. | Sinking Fund Redemption 90,000 90,000 97,104 LT[ Y I (CXATAT [P I (4,067) 90,000 0 07/01/2022.
57586N  UR 0 | MAST HSG FIN A4.37501/15/204...........coccoocmeeeuesercicsescicscscicicicacs .| 12/15/2014. | MBS PaydOWN...........oooovvverrrennncncnnecccncnccnenescncsescsesesenesenes | covvevesessssssssssssssssnnns | covviiinnnnnns 14,119 | 14,119 | 14,119 0 14,119 0 01/15/2046.
64970M XT 5 [ NYC MULT FAM HSG DEV 6.42 11/01/2027 ..........coccevevevevevcvevevevens .| 05/01/2014. | Make Whole Call 90,000 90,000 91,800 LA CHTUN [ I (GICHTO)T [P I (1,610) 90,000 0 11/01/2027.
64972C BD 4 |NYC HSGDEV A TXBL 3.05 06/15/2036..........cccocvvvvvrrrrrrcrnrcnicnnninniens .. 12/15/2014. | MBS PaydOowN..........ccocvvvvvvvvvvnevenrnennnneneneneneeenenssesessssseseses | covvevesssssssssssssssssssess | covsvsnenninns 19,823 | ..o 19,823 | oo 19,823 0 19,823 0 06/15/2036.
658207 MA 0 | NCHSGFIN AGY 4.00 01/01/2030 .1 07/01/2014. | Sinking Fund Redemption 65,000 65,000 65,000 65,000 0 0 65,000 0 01/01/2030.
658207 MA 0 | NCHSGFIN AGY 4.00 01/01/2030 .| 11/01/2014. | Partial Call ..190,000 190,000 189,999 1 1 190,000 0 01/01/2030.
686087 MP 9 | OR HSG & CMNTY SVCS C 2.891 07/01/2033.. .| 04/01/2014. | Partial Call ..105,000 105,000 105,000 105,004 (0) 0) 105,000 0 07/01/2033.
76221T AL 3 |RIHSG SER 64-T 5.00 10/01/2028 .| 10/01/2014. | Partial Call 395,000 395,000 395,000 394,907 3 3 395,000 0 10/01/2028.
882750 NE 8 | TXHSG & CMNTY AFFAIRS 2.875 07/01/2041........cocovvvvvvevervrererenens .. 12/01/2014. | Partial Call............cococvervvererererercncnnrennnssnssnnnsnsenssenesssssesenenes | covvevesesssssssssssssssssnns | wovevesnnens 150,000 ...150,000 | ..ooovveees 150,000 149,988 12 12 150,000 0 07/01/2041.
91528N  AA 9 | UNM SANDOVAL REG MD 4.50 07/20/2036.............cccommeveverererererenens .1 07/15/2014. | Partial Call 80,000 80,000 80,000 79,995 5 5 80,000 0 07/20/2036.
91528N  AA 9 | UNM SANDOVAL REG MD 4.50 07/20/2036..............ccocmvrmvevmrerererenens .1 07/20/2014. | Sinking Fund RedEMPION........cccocvvvvvvvrerercnerencncrcrcrcncreees | cevvivvvvvnvesssessssssnennns | e 135,000 ...135,000 | ..o 135,000 134,992 8 8 135,000 0 07/20/2036.
92812U Q3 5 [VASTHSG DEV D 4.30 12/25/2043............cccccccccvivcvivirmrmrmrinninnennns .. [ 12/25/2014. | MBS PaydOwN............ocvvvvvvvvvrvcenrennnnnnnnnnnnennnssesesssesesesssenes | covvevesssssssssssssssssssess | wovevessnens 101,890 ..101,890 | .o 101,890 5,510 5510 101,890 0 12/25/2043.
92813T EE 6 | VIRGINIA HSG AUTH SER A 3.25 08/25/2042. .| 12/25/2014. ] MBS Paydown. AT | A7 [ . 142,964 39,377 1 1 91,173 0 ....1,670 | 08/25/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ... o 8426191 | 6,426,191 | ........| 6,559,590 | ........... 6,162,542 0f.....1868 0 1,868 0 6,426,191 0 0 .0 ]....171,160 XXX
Bonds - Industrial and Miscellaneous
00164T AA 6 | AMC EAST COMM LLC 5.74 01/15/2028 | . | 07/15/2014. | Sinking Fund Redemption.............cccccoccceceesccecccccccccveccncees | v | v 47,230 | . 47,230 | .o 49,431 48,890 (94) (94) 47,230 0. 27N | 01/15/2028.|
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00173P  AA 3 [ AMMC 2005-4A A CLO FLT 03/25/17......ccevvcvvvvvcccrevnncrerricriressscnnnns | R| 06/25/2014. | MBS PaYAOWN........oooocreveviiircccnirieiiiisssecnsnsevisssnsnenenns [ coevesvvesississnesessisnens | soveeeisiens 702,395 | ............702,395 664,641 755,985 (53,591) (53,591) 702,395 0 |.......1,148 | 03/25/2017.
00173P  AB 1 [ AMMC 2005-4A B CLO INV 03/25/17......cccveveriveverircssccrnnviiiiirccssenens R[ 09/25/2014. | MBS Paydown 2,250,000 2,250,000 2,214,844 2,239,668 rereeeeee 10,332 | e [ i 10,332 2,250,000 0 |....13,331 | 03/25/2017.
00174E  AC 3 | AMMC 2006-6A A1B CLO FLT 05/03/2018..........cocverererererererererererenens R[ 05/25/2014. | MBS PaydOwN...........cccvvvvvvrmrerennnenenennnensennsneeessesssesesesssenes | covvevesesesssssssesssesesens | vevevevenens AT181T | o BTABAT | 432,007 449,650 22,167 22,167 471,817 0 826 | 05/03/2018.
00191L  AE 2 | ARES 2013-3A B2 CLO MEZ 4.07 10/17/2024............ccccooecoreceeccceeeee | .. | 07/17/2014.] MBS Paydown, 0 0 10/17/2024.
00213R  AA 1 |ARLFR 2012-1A A1 ABS FLT 12/15/2042..........ccceoevevererererererevcvevenenes | oo | 1211512014, | MBS PAYAOWN.....oovovvvvvvvvevvviviiiiiisisisssssssssssssssssesesssssssesenes | sssssssssssssssssssssssnnns | corsrenenens 109,188 | ...........109,188 | ............ 109,188 109,154 2 2 109,188 0| .. 1,138 | 12/15/2042.
002447 AA 8 | AWAS AVIATION 7.00 10/15/2016. R| 10/15/2014. | Sinking Fund Redemption 96,000 96,000 96,000 95,999 0 0 96,000 0 5,040 | 10/17/2016.
00249E  AA 8 | AAAIRCRAFT FIN 2013-13.596 11/01/2017.......cocoevevevercrrccrcvcrcecnnnns | o | 12/01/2014. | Sinking Fund REAEMPHON.........coovvvveveeeievvvevivevivevivevinenenes [ msesmsesssemsmanmsanannns | ovsrenenens 146,463 | ..........146,463 | ........... 146,463 146,463 0 146,463 0 2,853 | 11/01/2017.
00441Y AC 6 | ACE 2006-OP2 A2B SEQ FLT 08/25/2036..........cccooueeesessserssesesssssrssc ..| 12/25/2014.| MBS Paydown 285,437 285,437 250,114 270,220 8,953 8,953 285,437 0| .82 | 08/25/2036.
006346 AK 6 | ADMSO 2010-1 A ABS 5.438 12/20/2040..........cccocvvvvveveveveverernennnnnnnns | - | 12/20/2014. ] MBS Paydown, ...1,889,655 | .........1,889,655 | ........1,889,655 | ............1,889,655 (U [ 1,889,655 0 |......100,991 | 12/20/2040.
006346 AK 6 | ADMSO 2010-1 A ABS 5.438 12/20/2040...........ccocoevevevemmvvmivennnenenennns | - | 12/23/2014. | Suspense Ledger Adjustment 0 we 147,788 147,788 12/20/2040.
007036 GS 9 | ARMT 2005-2 2A1 SEQ CSTR 06/25/2035. .| 12/25/2014. | MBS Paydown. 108,216 108,101 4,028 115,662 0 2,249 | 06/25/2035.
00846U AE 1 [AGILENTTECHINC5 09/14/15 .| 07/14/2014. | Make Whole Call 1,989 2,000,000 11,950 ..91,667 | 09/14/2015.
009363 AG 7 | AIRGAS INC 4.50 09/15/14 .| 09/15/2014. | Maturity. 2,000,000 369 2,000,000 09/15/2014.
023770 AB 0 |AMERAIRLINES 2013-24.95 01/15/2023..........ccceeeceeeeevevereserivcreraras ..| 07/15/2014.| Sinking Fund Redemption 56,032 (0) 56,032 01/15/2023.
02660L AA 8 | AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046............cccocvcvvvrrrrcnccs o[ 12/25/2014. | MBS PaydOowN..........coocovvvvmvennnnnnnnnenennnnnnnceeesssesssesesesesenenes | covvevssesssssssssssssssssens | covessssnsnnnd 45,509 | .ocooeeeee 45,509 34,132 31,405 3,221 45,509 82 | 10/25/2046.
02665U AA 3 | AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36..........ccccccccvevcvercrene .. 12/17/2014.| MBS Paydown 2,725 2,725 2,725 1 1" 2,725 16 | 10/17/2036.
031162 AJ 9 | AMGEN INC 4.85 11/18/2014 .| 11/18/2014. | Maturity. ...2,000,000 | ......... 2,000,000 | ......... 2,144,620 2,025,832 (25,832) (25,832) 2,000,000 ...97,000 | 11/18/2014.
03938L AL 8 | ARCELORMITTAL 9.00 02/15/2015.........cocvvvvvvrevenernrsrennnensnsnessesnsnnnens R[ 10/30/2014. | Make Whole Call............cccccouceeeveverevemeseseseseserisisarerisinenines | evvvevevereressnesensnesenens | ceveveienen 513,030 | ............500,000 | ........... 494,655 498,711 v 1,289 1,289 500,000 [ ..oovvveveverererens | v 13,030 ...57,396 | 02/15/2015.
04621X AC 2 | ASSURANT INC 5.625 02/15/14 .| 02/15/2014. | Maturity. ...1,000,000 | ........ 1,000,000 998,870 999,982 18 LT [FSOOTO I 1,000,000 0 ....28,125 | 02/15/2014.
05523U AG 5 |BAE SYSTEMS HOLDING 4.95 06/01/2014..........ccoovevvveveverenerererenennns ..| 06/01/2014. | Maturity. ...1,000,000 | ........ 1,000,000 997,990 999,813 187 LT [ IR 1,000,000 0 ....24,750 | 06/01/2014.
05531R  AG 2 | BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37..........ccooowvvvvvvviiinnens .. | 12/26/2014.| MBS Paydown 297,738 297,738 272,802 241,156 v 8,726 4,726 297,738 0 3,068 | 04/26/2037.
05531U AN 0 | BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35... .| 01/31/2014. | Book Value Adjustment 0 0 06/26/2035.
05531U AN 0 | BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/3 12/26/2014. | MBS Paydown. 221,669 221,669 216,682 211,035 489 489 221,669 0 8,793 | 06/26/2035.
05532C AN 9 | BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36 .| 12/26/2014. | MBS Paydown. 562,610 562,610 528,853 530,395 20,975 20,975 562,610 0 ..11,388 | 11/26/2036.
05532E  AG 0 | BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37...........cccoecececccccrrecce [ 12/2712014. | MBS PaydOwN..........coocvvvvvevvvevnnnncnnncnnnnnnenenenecnsesssesesesesenes | covvevevesssssssssssssssssens | wevssssssens 340,075 ....340,075 330,723 329,305 5433 5433 340,075 0 ...10,901 | 06/27/2037.
05532E BB 0 | BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36..........cccceoeeerevcvevevevens .. [ 12/26/2014. | MBS PaydOwN..........ccocvvvvvvvevcrenrvnnnnennnnsnenenecesssesssssesesssenes | covvevesesssssssssssssssssens | sovesessnens 242,249 ....242,249 238,615 239,575 1,021 1,021 242,249 0 .....1,691 | 03/26/2036.
05532L AL 3 | BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36...........ccovvvvvrrrrccccs .| 12/26/2014. | MBS PaydOWN..........coovvvvvvnnnennncnnnenncccnccnnesesescscscssseseseseses | covvvvsvssssssssssssssssssnns | sovsvssesens 342,672 342,672 | oo 340,102 341,164 ...1,153 1,153 342,672 0 ...11,220 | 12/26/2036.
05533G CN 7 | BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35...........cccoovvvvevvvevnnnnns .. [ 12/26/2014. | MBS PaydOwN..........ccocvvvvvvvevcnnnrvnnnnennnnsnenenecenssesssssesesssenes | covvevevssssssssssssssssssens | sovsvessnens 152,214 .152214 | 144,222 143,541 840 840 152,214 0 .....4,908 | 10/26/2035.
05534D AU 9 | BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE.........c.cccoeoeoererene .. [ 12/26/2014. | MBS PaydOwN..........ccoovvvvvvvmvcnrnneennecenecnnenenecenenesssenesesesenes | eovvevevesesssssssessssssnens | vovevessnens 409,273 ...409,273 360,160 363,428 ....24,893 24,893 409,273 0 .....5,768 | 01/26/2036.
055359 AC 7 | BCRR 2009-1 2A1 SEQ SSNR CSTR 07/17/40.........cocoovvvvvvvrviiriiinnnns .. 12/17/2014.| MBS Paydown 901,317 901,317 | ccccccceees 848,672 875,425 ...24.918 24,918 901,317 0 22,911 | 07/17/2040.
05540X BK 8 | BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE.........ccocveveverererens .. [ 12/26/2014. | MBS PaydOwN..........coocvvvvvevvvcnnnrnennnennensnenenesesssesssesesessseses | cvvvesssesssssssssssssssssens | sovevessnens 216,483 ....216,483 201,330 205,420 3,185 3,185 216,483 0 | 2,701 | 05/26/2036.
05540X BQ 5 | BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE........cccocoeoeveveveene .. | 12/26/2014.| MBS Paydown 221,121 221,121 289,603 .....4,885 4,885 221,121 0 2,926 | 11/26/2035.
05541D AU 0 | BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE. .| 12/20/2014. | MBS Paydown. 131,241 128,625 2,788 2,788 158,840 0 275 | 11/20/2036.
055451 AG 3 | BHP FINANCE USA 5.50 04/01/2014.... R| 04/01/2014. | Maturity. 986,640 3,999,251 749 749 14,000,000 0 |.....110,000 | 04/01/2014.
058931 AD 8 | BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/203 12/25/2014. | MBS Paydown. 335,546 35,403 35,403 316,646 0 9,005 | 03/25/2036.
058931 AD 8 | BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036... .| 12/25/2014. | Pass-Through Loss 357,483 253,415 222 222 357,483 o (357,483) | ....... (357,483) | ..........9,370 | 03/25/2036.
058931 AD 8 | BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036................ccmvvvnenenenes | - | 12/31/2014. | Book Value Adjustment 0 (357,483) <e357,483 | ........357,483 03/25/2036.
05947U 7J 1 | BACM 2006-1 A3A SEQ CSTR 9/10/45..........ccoccceccceviceviccciccsicicarars ..| 07/10/2014. | MBS Paydown 325,730 325,730 328,606 325,730 0 325,730 0 30,202 | 09/10/2045.
05948K ZF 9 | BOAA 2005-4 CB6 SEQ FLT 5/25/2035, .| 12/25/2014. ] MBS PaydOWN............covvvvvvrrvnennnnnccnccnnnsnsesnsnsesesessseseseseses | covvvvssssssssssssssssssssnss | sevsvesennns 159,268 ...159,268 | ........... 129,206 112,497 3,216 3,216 159,268 0 ...474 | 05/25/2035.
05948K ZF 9 | BOAA 2005-4 CB6 SEQ FLT 5/25/2035, .| 12/25/2014. | Pass-Through Loss 57,245 | ... 46,440 0 0. 163 | 05/25/2035.
05949C GW 0 | BOAMS 2005-8 A9 PAC 5.50 9/25/35.........coovvvvvcrercrcicrcrcscicscicscssscsess .. [ 12/25/2014. | MBS PaydOwN............ocvcvvvevvvvvvvrecnnecenncneenenenesesesseesesesesenes | covvevivssssssssssssssosssnss | wovevesenens 215,895 ....215,895 210,227 198,914 covveienn 1,396 1,396 215,895 0| ..7,814 | 09/25/2035.
05949C GW 0 | BOAMS 2005-8 A9 PAC 5.50 9/25/35.........coovevevererercierercssssscisscsssesess .. | 12/25/2014. | Pass-Through Loss 8,474 8,251 0 0 ...466 | 09/25/2035.
05949C HM 1 | BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35..........cccovvvvvvvvvvvnenens | .. | 12/25/2014. | MBS Paydown. 304,540 304,540 267,704 263,193 ciereeene 15732 | e | i 15,732 304,540 0 3,989 | 10/25/2035.
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05949C HM 1 | BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35..............cccceommuvcrunene. | .. | 12/25/2014. | Pass-Through Los: 55,399 | oo 48,680 0 55,399 (65,399) (55,399)| ..............484 | 10/25/2035.
05949C HM 1 [ BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35............cccccoeuuvcrvvunenes | . | 12/31/2014. | Book Value Adjustment. 0 (55,399) 55,399 55,399 10/25/2035.
05949C KS 4 | BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........cccrcrivinnnens ..| 11/30/2014. | Book Value Adjustment. 0 (61,936) | cevvvevcvercrererens | e 61,936 | .......... 61,936 11/25/2035.
05949C KS 4 | BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.......cccuvrericccinens .| 12/25/2014. | MBS PaydOowN...........cocvvvvvvvevernnennnennnenennnsneenessssnesesesssenenes | coevereresssssssssssssssssens | covevsinnninns 14,764 | ..o 14,764 | .........ce. 175,722 13,988 cveeenn80,008 60,008 ULXeVX T [ [ (60,159)| .........(60,159) [ .............214 | 11/25/2035.
05949C KS 4 [BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.........coocvcvmmcrncrrrriiirn .. | 12/25/2014. | Pass-Through Los 1,784 1,576 0 1,784 | o | (1,784) [ vevvrereenn(1,784) | e 26 | 11/25/2035.
059513 AC 5 | BACM2007-4 A3 SEQ CSTR 2/10/51......ccuumrmrerermrmmmmmmmmmmmmmmmmmsmmnnnnnnens .. 01/10/2014. | MBS Paydown w 1,160,761 | ........ 1,160,761 | .........1,098,098 | ..........1,152,132 8,629 8,629 | .oovvveveveverererens | v 1,160,761 0 5,624 | 02/10/2051.
05951F AB 0 | BAFC 2007-1 TA1B SEQ AFC 1/25/2037........ccooumvvveveviviveviseninenenenenens | - | 12/25/2014. ] MBS Paydown, 38,330 38,330 36,414 28,471 (727) (727) 38,330 0 1,107 | 01/25/2037.
05951F AB 0 | BAFC 2007-1 TA1B SEQ AFC 1/25/2037........cccccccccccccvccrnnninnnnnens | oo | 12/25/2014. ] PaSS-TAMOUGH LOSS......ooovvvvvvvvveverivivevenivevssssesssssessssssssnsnes | svvssssssssssssssssssssssenns | seveeeneeceeseneeessseseees | ceveeeeeeeeees 17,166 | oo 16,308 0 0 ..474 | 01/25/2037.
05951U AC 5 | BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036...........cccvvvvvvverrvrnrrenenecens .. | 12/25/2014.| MBS Paydown 3,944 3,944 3,747 2,880 20 20 3,944 0 ...123 | 10/25/2036.
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036. .| 12/25/2014. | Pass-Through Los: 2,641 2,509 0 0 76 | 10/25/2036.
05953Y AH 4 | BAFC 2007-4 TA1B SEQ STP 05/25/37. 12/25/2014. | MBS Paydown. 39,201 39,201 34,440 29,486 78 78 39,201 0 1,185 | 05/25/2037.
05953Y AH 4 | BAFC 2007-4 TA1B SEQ STP 05/25/37. 12/25/2014. | Pass-Through Los: 8,727 7,631 0 0 233 | 05/25/2037.
05955D AA 3 | BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.. .| 12/26/2014. | MBS PaydOWN.........cooovvvvrnnenenencnnccnnccececeneneneseneseseseseseseses | covvevesesssssssssssssssssnss | sevsvsseiend 427,510 427510 | 427,510 426,775 349 349 427,510 0 ...13,130 | 09/26/2037.
05955Q AA 4 | BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37...........ccooceevevevevenennnnnns | o | 12/26/2014. | MBS PaYAOWN........coocoscscscscscscssssssssesesesesssesesesesesenenes | cocveeencecsencsssencscscsens | cevceescsend 860,884 ...860,884 | ........... 817,840 831,543 6,847 6,847 860,884 0 28,007 | 08/26/2037.
05955Q AC 0 | BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE...........cocvvvvvvvvvvrvnnrrrninnenens .. | 12/26/2014.| MBS Paydown 667,494 667,494 654,978 660,858 2,368 2,368 667,494 0 ....21,889 | 10/26/2036.
05955T AA 8 | BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51........cccovvvvvvvrvrerenens o[ 12/2412014. | MBS PaydOwN..........coocvvvvvermnnnnnnnennncnnncnceneeseecsnessseneseseseees | coevevesesesssssssssssssssnns | sevesessnens 187,880 ...187,880 | ..o 191,380 189171 | ooeeeeevvvvvvviviiinns | v (WP [ I (1,926) 187,880 0 ....5,728 | 02/24/2051.
05955T AC 4 | BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49..........cccovvvvvvvrrrrrnrnnns .| 1212412014, | MBS PaydOWN..........cooovvvvnennncnnnnccneccecnccncncsenencsenesesesenesenes | covvevssssssssssssssssssssnns | covsiissnnenns 46,403 | .............. 46,403 | ............. 45,056 45,627 590 590 46,403 0 .....1,835 | 12/24/2049.
05955T AE 0 | BALL 2009-UB2 A4AC SEQ CSTR 02/24/44............ccerevererennns | oo | 122412014, MBS PaYAOWN.......covvvvrvnrrinnnnnincicnnccncccenenenenenencnesesenenenenes | cvvvessssssssssssssssssssinns | sovssssesens 735,445 ....135,445 667,292 702,105 30,426 30,426 735,445 0 ....24,267 | 02/24/2044.
05955U AG 2 | BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46............cccccucucrercrcucncncec | .. | 12/15/2014. | MBS Paydown. 627,596 627,596 593,274 609,184 crreeeenen 16,866 | e [ i 16,866 627,596 0 ...18,379 | 05/15/2046.
05990H AA 1 | BAFC 2010-R2 1A1 SEQ SSNR CSTR.......oooiiiiiiirisiicscscsssssssssssssesss ..| 12/26/2014.| MBS Paydown L1122999 | 1,122,999 | ....... 1,127,210 | oo 1,118,839 (3,147) (KR Y0Y [N D 1,122,999 0 36,260 | 08/26/2037.
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037............ccccooeeecereseseseseseseccccs | - | 12/26/2014. | Pass-Through Los: 78,401 | oo 45,051 526 526 78,401 | ooovovevvvvvivnnnns [ ceereend (78,401)] ........(78,401) ...........2,667 | 08/26/2037.
05990H AH 6 [BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037............cccoeceeeceresesvscvvsvvcncccs | - | 12/31/2014. | Book Value Adjustment 0 (78,401) | covevevcrcrcrcrcnens | v 78,401 | ......... 78,401 08/26/2037.
067316 AA 7 | BACARDILTD 7.4504/01/2014 R| 04/01/2014. | Maturity. 995,450 999,675 325 325 5,000,000 0 04/01/2014.
07330T AA 0 |BCRR2009-2A 1A1 RR SEQ SSNR 6.50 7/40............cccoeuuvcrurureuuueneee | .. | 12/17/2014.] MBS Paydown, 150,731 156,993 6,609 6,609 163,803 0 07/17/2040.
073568 AA 5 | BEACN 2012-1A A ABS 3.72 09/20/2027.........cccccccvcvcvcvevcvcvcvineennnns | oo | 1212002014, MBS PaYAOWN.....cocvvvvvvvrrrrnnrencccicncecnccnenenenenenenenesesesesenenes | cvvvevesssssssssssssssssssnns | sovsisseinns 164,995 ..164,995 | ... 165,655 165,625 (71) (71) 164,995 0 09/20/2027.
07384Y KF 2 | BSABS 2003-AC4 A SEQ 5.5 09/25/2033..........cccocouscsercvescvcscscscnccncces | .. | 12/25/2014. | MBS Paydown 261,825 261,825 264,607 264,480 (621) (621) 261,825 0 | . 7,627 | 09/25/2033.
07388L AE 0 | BSCMS 2006-PW13 A4 SEQ 5.54 09/11/41......ooovvvvvvvrnrnrrrrirnirincnces ] 1211112014, MBS PaydOWN...........oovvvvnvnnnencncnnnecncccccecnesescseseseseseseseseses | covvevssesssssssssssssssssnss | sovsvssenens 406,217 408,217 | .o 408,917 406,527 (941) (941) 406,217 0 ....13,205 | 09/11/2041.
079860 AL 6 | BELLSOUTH CORP 5.20 12/15/2016.........cccccoeeeeeeereverevevusuvivevevererirns ..| 07/15/2014. | Make Whole Call 2,204,238 | ......... 2,000,000 | ......... 1,933,380 | ..oovovenens 1,976,246 23,754 23,754 2,000,000 w0 204,238 | .......204,238 ....60,667 | 12/15/2016.
091797 AN 0 | BLACK & DECKER 5.75 11/15/2016.........ccoovvvvvvrrvrrrvrrrrnnrnenncnneeeneneees .| 01/24/2014. | Make Whole Call 2,263,600 | ......... 2,000,000 | ......... 1,996,170 | ..oovvveve 1,998,696 2,046 2,046 2,000,742 000 262,858 | .......262,858 ....22,042 | 11/15/2016.
097023 AV 7 | BOEING CO 5 03/15/14 .| 03/15/2014. | Maturity. ....3,000,000 | ......... 3,000,000 | ....... 2,986,740 2,999,392 608 608 3,000,000 0 ....75,000 | 03/15/2014.
12189T BB 9 [ BURLINGTON NORTHERN 7.00 02/01/2014...........ccccocvuvururcrcrcncncnes | .. | 02/01/2014. | Maturity ...1,000,000 | ......... 1,000,000 999,830 999,994 6 (G [ [ 1,000,000 0 ....35,000 | 02/01/2014.
12479H AA 7 | CAUTO 2011-1AAABS 5.61 11/15/2030.........cccoiiiiiricircccccsiccicscccs ..| 12/15/2014.| MBS Paydown 26,687 26,687 26,678 26,680 1 1 26,687 0 817 | 11/15/2039.
1248MP  AA 2 | CBASS 2007-MX1 A1 SEQ STP 12/25/36 .| 12/25/2014. | MBS Paydown. SO U £ B ISR 414,749 414,751 0 414,751 0 ....16,343 | 12/25/2036.
125278 AA 9 [ CGCMT 2010-RR2 CA3A SEQ SSNR CSTR 12/39 12/19/2014. | MBS Paydown. 71,042 68,793 69,998 999 999 71,042 0 3,389 | 12/19/2039.
125278 AC 5 | CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/5 09/19/2014. | MBS Paydown. 246,254 266,099 257,753 (11,630) ] .... (11,630) 246,254 0 5,830 | 02/19/2051.
125431 AH 9 [ CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36... .1 09/20/2014. | Pass-Through Loss 495 140 0 0 3 | 06/20/2036.
125431 AH 9 [ CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.........ccccccceevevevevcvcverens .| 12/20/2014. | MBS Paydown. 21,767 21,767 22,281 10,255 319 319 21,767 0 232 | 06/20/2036.
125634 AE 5 [CLIF 2012-1A A ABS 4.21 06/18/2027..........ccccoeeeeceeecvcvevevevcveveveveveces | . | 11/18/2014. | MBS Paydown 830,751 830,751 830,648 830,660 92 92 830,751 0 ....27,656 | 06/18/2027.
125634 AJ 4 [CLIF 2013-2ANOTE ABS 3.22 06/18/28............cccocvuvcvcrcriscsivcssscnnnnnn | .. | 12/18/2014. | MBS Paydown 220,000 220,000 219,919 219,923 8 8 220,000 0 3,875 | 06/18/2028.
125634 AL 9 [CLIF 2013-3A A ABS 3.67 11/18/2028 .| 12/18/2014. | MBS Paydown, 59,113 59,113 59,109 59,109 0 0 59,113 0 | . 1,175 | 11/18/2028.
125634 AQ 8 [CLIF 2014-2A A ABS SNR 3.38 10/18/2029..............ccccccccvccnennnnnnns | - | 12/18/2014. | MBS Paydown 25,000 25,000 24,990 0 0 25,000 0| .o 101 | 10/18/2029.
12572Q AD 7 |CMEGROUPINC5 02/15/14 .1 02/15/2014. | Maturity. ererrn4,000,000 | ... 4,000,000 | ......... 3,993,560 3,999,824 176 AVACTN [ 4,000,000 0 |.....115,000 | 02/15/2014.
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12641P  AA 2 | CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36.........cccoceemmrcrrveverens | oo | 1202612014, ] MBS PAYAOWN........covvvevicrriericiiisecsnnnieiiisisssenesssesinns | svvvissisnnsenssssissnnns | covevieenend 478,800 | ..........478,800 | ........... 478,800 477 471 2,515 2,515 478,800 0 |....15:847 | 01/26/2036.
12641P  AJ 3 | CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35.........cccvvvcvcvcececucces | oo | 12/26/2014. | MBS PaYAOWN........vvvvvrrnnrnrnrnnnennnencecnnenenenenenenesesenensnenes | cvvvesesssssssesssssssssnsnns | sevsvesesens 862,449 862,449 862,449 859,909 560 560 862,449 0 ......26,525 | 10/26/2035.
12641P AR 5 | CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35..............ccccvvvvvvvvnenneen. | - | 10/31/2014. | Book Value Adjustment 0 (15,423) | coovvvvcvevevenenens | v 15423 | ..o 15423 | ..o | 10/26/2035.
12641P AR 5 | CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35.............cccvvvvvvvevevenenens | - | 12/126/2014. | Pass-Through Los: 78,626 71,645 192 192 HET VT IO (15,423)] ........(15,423) | ..........2,635 | 10/26/2035.
12641P  AX 2 | CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35.........cocvvvvvvvcrevcrcsceencns | oo | 122612014, ] MBS PaYAOWN........vvvvrrrnnrrrninenennnnncenecenenesenesenssesesensnenes | covvesssssssssssssssssssssess | sevsvssesens 160,944 | ..........160,944 | ........... 160,944 154,721 PO I 1) 1,685 160,944 0 5,309 | 11/26/2035.
12641P BC 7 | CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35.............cccvvvvvvvvrvennnee | - | 06/30/2014. | Book Value Adjustment 0 (473) 473 A73 11/26/2035.
12641P BC 7 | CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35............ccccovvvvvvvvevnnnnens | - | 12/126/2014. | Pass-Through Los: 391 162 3 3 478 (478) (478) 13 | 11/26/2035.
12641P  BJ 2 | CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35..........ccccceccevererevences | oo | 12/26/2014. ] MBS PaYAOWN.......covvvvvvrrrnnrncnnnnicnnncecenececenecenceenesesenenenenes | cevvesssssssssssssssssssssnss | sevsvssesens 459,995 | ...........459,995 | ........... 459,995 416,355 151 151 459,995 0 |.....15549 | 09/26/2035.
12641P  BR 4 | CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35...........cccocvuvurerercrercrcrens ..| 12/26/2014. | Pass-Through Los 24,735 24,239 (309) (309) 10,478 | oo | o (10,478)] ........(10,478) | ...........1,104 | 09/26/2035.
12641P  BR 4 | CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35... .| 12/31/2014. | Book Value Adjustment 0 (10,478) 09/26/2035.
12641P  BX 1 | CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35.. 12/26/2014. | MBS Paydown. 1,227,522 1,227,522 227,522 223,955 (952) (952) 1,227,522 0 10/26/2035.
12641P CE 2 | CSMC 2009-6R 8A6 MEZ SSUP 5.50 10/26/35. 05/26/2014. | MBS Paydown. 0 0 10/26/2035.
12641P CS 1 | CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36 .| 12/26/2014. | MBS Paydown. 292,686 292,686 292,686 291,819 251 251 292,686 0 .....8126 | 01/26/2036.
12641P CZ 5 | CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35...........cccceeccevecevcceccee | oo | 12/26/2014. ] MBS PaYAOWN.......coovvvvvrrnnnrncncncicncecncecececencnenenenenesesenenenes | cevvessssssssssssssssssssinss | sevssssesens 431,391 | .ooeoeee. 431,391 [ e 431,391 430,049 covrenennn 1,027 1,027 431,391 0 | .....11,752 | 04/26/2035.
12641Q AA 0 | CSMC 2009-7R 3A3 MEZ 6.00 9/26/37........cocvoverererercrcrercrcncrcncncscsesens .. | 12/26/2014.| MBS Paydown 23,020 23,020 | oo 16,056 14,415 8,511 8,511 23,020 0| .1,295 | 09/26/2037.
12641Q AA 0 | CSMC 2009-7R 3A3 MEZ 6.00 9/26/37........cocoovererercrcrcrcrcncncscscncscsciens .. | 12/26/2014. | Pass-Through Los 1,507 1,051 0 0 0 83 | 09/26/2037.
12641Q AE 2 | CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37..........ccccccccvccenens | . | 12/26/2014.] MBS Paydown, 86,012 86,012 86,012 85,625 73 73 86,012 0 2,979 | 07/26/2037.
12641Q  AJ 1 | CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........ococvevevererererererererenennnens .. | 12/26/2013. | MBS Paydown (1) (1) 0 (1) 0 07/26/2037.
12641Q  AJ 1 | CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037........cococvvveverererererererenerenenens .. [ 12/26/2014. | Pass-TArouGh LOSS...........ccuuuuummmmuevemmmevemememssssssesesesessnenes | svvsssssssssssssssssssssseses | soveeesseesseeeeseeeseeeees | ceveeeeeeeeees 15,222 | e 13,785 0) 0) 15,224 | ooovvvvvvvvrererins | o (15,224)] ........(15,224) | ..............540 | 07/26/2037.
12641Q  AJ 1 | CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.......cococveveverererererererererenennns ..| 12/31/2014. | Book Value Adjustment. 0 (15,224) | ccoovvvcvcrcrcnencns | v 15224 | ... 15,224 | ......cccoovvuueennne | 07/26/2037.
12641Q AN 2 | CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35..........cccccoeeeeesererereceec | .. | 12/26/2014. | MBS Paydown, 376,599 376,599 | .......... 376,599 375,625 92 92 376,599 0 |.....11257 | 11/26/2035.
12641Q AS 1 | CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.... .| 08/26/2014. | MBS Paydown. 0 0 1| 11/26/2035.
12641Q AS 1 | CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035 12/26/2014. | Pass-Through Los: 15,815 2479 (117) (117) 15,815 11/26/2035.
12641Q AS 1 | CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.... .| 12/31/2014. | Book Value Adjustment 0 (15,815) 11/26/2035.
12641Q AW 2 | CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35...........ccoccevccuvcrcrcccnccc | oo | 12/26/2014. ] MBS PaYAOWN........covvvvvvvnrnnnrninniieneneccnenenenecenenesesesesesenenes | cvvvesssssssssssssssssssssnss | sevevssesens 341,195 | .........341,195 | ........... 341,195 340,486 66 66 341,195 0 9,503 | 09/26/2035.
12641Q BC 5 | CSMC 2009-7R 7A1 SEQ EXCH FLT 12/26/36..............ccccoe0eoeneoereceee | .. | 07/26/2014. | MBS Paydown, 81,369 81,369 81,369 76,682 w4687 4,687 81,369 0| .1,516 | 12/26/2036.
12641Q BD 3 | CSMC 2009-7R 7A2 SUB FLT 12/26/36............cccoommmmmmmviiiviiiiviiinninnnnns .. | 12/26/2014.| MBS Paydown 54,594 54,594 50,986 52,529 2,057 2,057 54,594 0 | 2471 | 12/26/2036.
12641Q BF 8 | CSMC 2009-7R 7A4 MEZ FLT 12/26/36..........c.ccooesesescsesescsescsesvuveneccce | .. | 12/126/2014. | Pass-Through Loss 1,312 211 14 14 1,312 [ e | (1,312) [ vovvreeene(1,312) | e 79 | 12/26/2036.
12641Q BF 8 | CSMC 2009-7R 7A4 MEZ FLT 12/26/36..........cccccceeeeeseeesescscecevececunecee | .. | 12/31/2014. ] Book Value Adjustment 0 (1,312) [ oo [ s 1312 [ e 1,312 [ oo | 12/26/2036.
12641Q BU 5 | CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35............cccoeoerererereverene .. [ 12/26/2014. | MBS PaydOwN..........coocvvvvvvveverenrvnnnnennensnenenenesssenssesesessseses | covvevesesssssssssssssssssens | sovesessnens 414,683 | .........414,683 | ... 414,683 413,665 203 203 414,683 0 |.....10,471 | 08/26/2035.
12641Q CH 3 | CSMC 2009-7R 11A1 SEQ EXCH 2/26/35...........coovvvevererevereverererirnnnns ..| 12/26/2014.| MBS Paydown 321,332 321,332 321,332 320,705 663 663 321,332 0| .9,131 | 02/26/2035.
12641Q CN 0 | CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36..........ccccoeeeeecerevererere .| 04/26/2014.| MBS Paydown 24,826 24,826 25,001 24,826 0 24,826 0 236 | 01/26/2036.
12641Q CP 5 | CSMC 2009-7R 12A2 SUB 5.75 1/26/36.... .| 12/26/2014. | MBS Paydown. 30,191 30,191 30,191 30,080 68 68 30,191 0 ...1,013 | 01/26/2036.
12641Q CS 9 | CSMC 2009-7R 12A5 MEZ 5.75 1/26/36.... 10/26/2014. | Pass-Through Los: 2,344 2,372 (7) (7) 0 42 | 01/26/2036.
12641Q CW 0 | CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/3 12/26/2014. | MBS Paydown. 78,539 78,539 77,939 702 702 78,539 0 2,399 | 06/26/2037.
12641Q DE 9 | CSMC 2009-7R 14A3 SUB 5.75 4/26/37........ .| 08/26/2014. | MBS Paydown, 68,359 68,359 67,936 422 422 68,359 0 860 | 04/26/2037.
12641Q DF 6 | CSMC 2009-7R 14A4 SUB 5.75 4/26/37..........ccccoeoeeevevevevcvcvevevevenenee | .. | 12/26/2014.] MBS Paydown, 62,079 62,079 62,079 61,321 419 419 62,079 0 | 2,124 | 04/26/2037.
12641Q DV 1 | CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36..........ccccc0eoeeecerererern. .. [ 12/26/2014. | MBS PaydOwN............ocvvvvvvvvvcnevnvennncnnnnenenenenenssesssesssesesenes | covvevevssssssssssssssssssnns | vovevevnnens 121,072 | 121,072 | 121,095 118,945 (137) (137) 121,072 0 ....3,742 | 02/26/2036.
12641Q DW 9 | CSMC 2009-7R 16A2 MEZ 5.75 2/26/36........ccovvvvvvvvvrrrerrrrnrecrncrnsceniens .. [ 12/26/2014. | Pass-TAroUGh LOSS...........ccuuuummmmmmmvmmmmmmmmssmmsssssssssssssssssenes | cvssssssssssssssssssssssnsnss | svsvsesssssssessssseeseeees | coveeeeeeeeees 12,203 | e 12,686 (49) (49) 0 ...442 | 02/26/2036.
12641Q EA 6 | CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37........cccccoeeeeecccvcvererce .. [ 12/26/2014. | MBS PaydOwN..........coocvvvvvvvrvrvcvcvernncnnnrnnnnenenesnsenssesesesssenes | coovevesesssssssssssssesssnns | vovesessnens 150,989 | ...........150,989 | ............ 150,989 138,482 v 4,299 4,299 150,989 0 215 | 03/26/2037.
12641Q EK 4 | CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37.........cccccoeoevevevevevevens .. [ 12/26/2014. | MBS PaydOwN............ocvcvvvvvvvvvvrrvcnnecnencncenenenenesensnenesesesenes | covvevevssssssssssssssesssnss | vovevesenens 161,710 | oo 161,710 | o 161,710 150,259 0 161,710 0.....4,037 | 03/26/2037.
12641Q EV 0 | CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36............cccoe0eoerererererenc .. [ 12/26/2014. | MBS PaydOWN...........cocvvvvvvvvvcvcrnvenrnrennseneneneneseseenseseseseneees | covvssssssssssssssssssssssnss | vovesevssens 314,236 | ............314,236 | ........... 314,236 313,564 38 38 314,236 0 |.....11,292 | 03/26/2036.
12641Q  FC 1 | CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35............cccoeoeeererereverene .. 12/26/2014. | MBS Paydown. 595,787 595,787 595,787 594,172 116 116 595,787 0 22,665 | 08/26/2035.
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12641Q  FK 3 | CSMC 2009-7R 3A2 SUB 6.00 9/26/37..........cccouvvvrvvvecccrmnnenrrvveeens | - | 10/26/2014. | MBS Paydown. 51,534 51,534 51,534 51,5634 0 51,534 0 |........1,442 | 09/26/2037.
12641V AA 9 | CSMC 2009-RR1 A3A SEQ 5.383 2/15/2040............cccccomuuurrvvvecrenennnc | . | 12/15/2014.| MBS Paydown. 900,776 900,776 | ............ 942,261 919,035 (20,518) (20,518) 900,776 0 |......19,540 | 02/15/2040.
12643K AQ 6 | CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39.......ccevevevvrrrsrrrrracrns o[ 11/15/2014. | MBS PaydOowN..........coovvvvvvvrevevnrnnenenennneneesssesesssesssesssesesenes | coevereresesssssssssssesesens | sevevesesens 474,159 LATA59 | 446,672 462,618 9,492 9,492 474,159 0|.....16,476 | 09/15/2039.
12644C  AA 8 | CSMC 2010-RR4 1A SEQ 5.383 02/15/40........cccevevereverevevererirerere ..| 12/15/2014.| MBS Paydown 902,994 902,994 | ........... 910,552 906,452 (5,310) (5,310) 902,994 0 |.....19,588 | 02/15/2040.
12645A AA 1 | CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48.............cococccruvmucrucnns [ 1211212014, | MBS PaydOown..........ccocvvvvvvvevenenenennnennnennensseneessenssesesesesenes | evevevevesssesssssesssesssens | vevevevenens 121,289 .121.289 | 127,235 124,435 (3,308) (3,308) 121,289 0 ....4,006 | 08/12/2048.
12646U AK 4 | CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043..........cocoommmmmmmmiviiriininns .. [ 12/25/2014. | MBS PaydOowN..........ccccvvvvvvvvvenennnenenennnennesseeeenssenssesesesesenes | eveveveresesesssssssssesssens | vevevevenens 138,501 ..138,501 | oo 129,498 712 712 138,501 0 2,289 | 03/25/2043.
12646W AH 7 | CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43..........ccccvvvvvvvvvrrerrrevnnnnns | o | 12125/2014. | MBS PAYAOWN........ooocosescscscscssssssssesssesesssesesesesesenines | covveeesesesesesssesesesssens | ceveeesesens 104,454 ...104,454 97,599 L2713 1,713 104,454 0 ...1,650 | 04/25/2043.
12647H BJ 4 | CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE........c.cccoeoererererericvcrcs ..| 12/25/2014.| MBS Paydown 579,439 ..579,439 | ... 549,924 503,884 6,769 6,769 579,439 0 ...1,298 | 12/27/2036.
12647P  AK 4 | CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043...........ccccoeeverererererererenes | oo | 12/25/2014. ] MBS PaYAOWN........vvvvvrrnnrnrninnnennncncnnncenenenenenenenesesessnenes | covvesesssesssesssssssssssens | sevsvesenens 166,272 ..166,272 | .o 160,245 250 250 166,272 0 3,065 | 08/25/2043.
126650 AW 0 [CVS CAREMARK 5.298 01/11/27 .| 12/10/2014. | Sinking Fund Redemption 66,218 66,218 66,218 66,218 0 66,218 0 01/11/2027.
126650 BH 2 [CVS CAREMARK5.75 06/01/17 .1 09/08/2014. | Cash Tender. 209,468 184,049 185,205 147 147 185,353 24,115 06/01/2017.
126670 NY 0 | CWL2005-16 2AF3 SEQ 5.669 5/25/2036. 12/25/2014. | MBS Paydown. 45,864 259,292 24,367 367 367 45,864 05/25/2036.
126670 NY 0 [ CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. .| 12/25/2014. | Pass-Through Los: (VZAD ] [— (186,377) 147 147 05/25/2036.
12667F 4N 2 | CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035...........cccoeveveseresercscsisin .| 12/25/2014. | MBS PaydOWN.........coovvvvvrnnenenencnnrcnnecececeneneseeenescseseseseseses | covvevssesssssssssssssssssnss | sevsveseiens 166,805 ...166,805 | ............ 145,329 143,897 ...4,907 4,907 166,805 04/25/2035.
12667F 5E 1 [ CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35...........cccoeecevecevcceces | oo | 121252014 MBS PAYAOWN......cooovvvevvvevmimieimimimsmsssssmssssssssesssssesssssssssenes | cvesesesesesesessssssans | ovevesenens 241,166 241,166 | .oovvevees 171,172 3,735 3,735 241,166 04/25/2035.
12667G AC 7 | CWALT 2005-13CB A3 SEQ 5.5 5/25/35.........coovemuvcvesesesssssescsisesesis <[ 12/25/2014. | MBS PaydOwN..........coocvvvvvermecnnnnnennncnnnnnneneneeecssensseneseseseees | covvevsvesesssssssssssssssens | sevesesssens 242,284 ...242,284 219,381 180,725 cereeeeee 18,851 | e [ i 16,651 242,284 05/25/2035.
12669D US 5 | CWHL 2002-39 A18 PAC 5.75 2/25/2033 .| 12/25/2014. | MBS Paydown 80,641 80,641 79,923 80,061 268 268 80,641 02/25/2033.
12669G R4 5 | CWHL 2005-15 A8 NAS 5.5 08/25/2035..........cccccrerererererereveveveriverns .. | 04/25/2014. | Pass-Through Los: 1,749 1,639 0 1749 [ i | (1,749) 08/25/2035.
12669G R4 5 | CWHL 2005-15 A8 NAS 5.5 08/25/2035..........ccccreverererererereveveverirers ..| 04/30/2014. | Book Value Adjustment. 0 (1,749) [ o [ e 1,749 08/25/2035.
12669G R4 5 | CWHL 2005-15 A8 NAS 5.5 08/25/2035..........cccccrererererererevereverirerns .. | 12/25/2014.| MBS Paydown 362,675 362,675 339,781 344,999 (289) (289) 362,675 0 08/25/2035.
12670F AC 4 [CWL 2007-9 2A2 SEQ FLT 06/25/2047.........ccovvvvvvvvvvvrrvnnnnnnnennennnneniees .. | 12/25/2014.| MBS Paydown 682,940 682,940 | ........... 570,255 608,220 cerreeeaenTAT20 | e [ i 74,720 682,940 0 06/25/2047.
12803P AA 6 | CAJUN 2011-1A A2 ABS 5.995 2/20/2041........ococvcrercrercrcrcrcrcrcscrercsens ..| 11/20/2014.| MBS Paydown ..132,955 132,955 132,954 0 0 132,955 0 02/20/2041.
141781 G# 5 [ CARGILL INC 7.28 06-30-23 .| 06/30/2014. | Paydown. ..104,763 122,684 (991) (991) 104,763 0 06/30/2023.
14310K AG 6 | CGMS 2013-4A B2 CLO MEZ 3.973 10/15/2025..........ccccceceeececccrrcrce ..| 04/15/2014. | MBS Paydown 0 0 10/15/2025.
144531 EW 6 [ CARR2006-NC1 A3 SEQ FLT 01/25/2036..........cccoummmmvvmvvvveveviininnnnnns .. [ 12/25/2014. | MBS PaydOwN.........ccoccvvvvvevevcnnnnicnnecnnnnnnenenececnsessseseseseseses | covvevevenssssssssssssssssens | wovsvsienens 164,642 ...164,642 270,973 I K7 4,132 164,642 0 352 | 01/25/2036.
144531 FL 9 [ CARR 2006-OPT1 A3 SEQ FLT 02/25/2036............cccooeeeeurccererceenccceee | .. | 12/25/2014. | MBS Paydown 233,508 233,508 820,667 22,805 cerreeenn 19194 | i [ i 19,194 233,508 0 ...451 | 02/25/2036.
14574K  AE 2 | CAUTO 2010-1A A ABS 5.73 12/15/2038.........cocvccvscrcicscsiscscscscscccscs .. 12/15/2014. | MBS PaydOowN...........cocovvvvvvvvnnnrennnnnnnnnnenenenenesessessesessseseses | covvevesesssssssssssssssssens | coveesnsnnnnns 15,882 | ..oovvvvvenens 15,882 | oo 15,882 15,882 0 0 15,882 0 ...496 | 12/15/2038.
14855G  AB 7 | CLAST 2014-1 A1 ABS SNR 5.25 02/15/29.........cccovevvvvvimivvivirnniininnnns ..| 12/15/2014.| MBS Paydown 625,478 625,478 625,478 1 1 625,478 0 |.....13,207 | 02/15/2029.
161546 CW 4 [ CFAB2002-3 1A5 5.407 06/25/32 .| 12/25/2014. | MBS Paydown. 86,710 86,710 86,704 86,587 (5) (5) 86,710 0 2,937 | 06/25/2032.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.......cccvvvvvrrrrrcrrrrirrenins .. | 12/25/2014.| MBS Paydown 33,939 33,939 29,873 25,268 840 840 33,939 0 ...429 | 01/25/2036.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.......cccovvvverrrrcrrrrrrrrnis .. | 12/25/2014. | Pass-Through Los: 2,150 1,892 0 2,150 (2,150) (2,150) 36 | 01/25/2036.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36........ccvvveverrrrcrrrrrrrrns ..| 12/31/2014. | Book Value Adjustment. 0 (2,150) 2,150 2,150 01/25/2036.
16162X AD 9 | CHASE 2006-S3 1A4 SEQ SSNR FLT 1136...... .| 12/25/2014. | MBS Paydown. 15,256 v 1127 1,727 18,095 0 506 | 11/25/2036.
16163C AG 7 | CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36. 12/25/2014. | MBS Paydown. 88,279 188,279 125,016 8,881 8,881 188,279 0 2,749 | 09/25/2036.
16163C AG 7 | CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36. 12/25/2014. | Pass-Through Loss 22,368 0 0 379 | 09/25/2036.
172973 3L 1 [ CMSI2005-7 1A7 VADM 5.50 10/25/35. .| 01/25/2014. | MBS PaydOWN............coovvvvnrnnrennnnnncncennnnnnennsesesssessseseseseses | covvvvssssssssssssssssssnsnss | covsveseiens 131,572 ..131,572 135,446 (3,874) (3,874) 131,572 0 603 | 10/25/2035.
173067 EE 5 [ CGCMT 2004-C2 A5 SEQ 4.733 10/15/41........cocvcvvveveverererereresirennnenens ..| 10/15/2014. | MBS Paydown. 3,951,793 3,951,793 | ........ 3,796,345 3,934,440 ciereeene 17,353 | e [ i 17,353 3,951,793 0 |.....107,053 | 10/15/2041.
172967 EU 1 [CITIGROUP inc 6.5% 8/1920/13 .| 09/01/2014. | Litigation Settlement 36,549 0 36,549 36,549 08/19/2013.
17307G ED 6 | CMLTI2004-HYB2 3A SEQ CSTR 03/25/2034............cocvvvererererererenens .. [ 12/25/2014. | MBS PaydOwN............ocvvvvvvvvvrvcenrennnnnnnnnnnnennnssesesssesesesssenes | covvevesssssssssssssssssssess | wovevessnens 129,897 ..129,897 | ..o 117,557 117,695 v 4,599 4,599 129,897 0 | . ,479 | 03/25/2034.
17309D AD 5 | CGCMT 2006-C4 A3 SEQ CSTR 3/15/2049............cccccovrvvvenennnnns | - | 12/15/2014. ] MBS Paydown, 620,914 620,914 | ........... 646,672 (7[RI T Y (7,208) [ oo | (7,208) 620,914 0 22,655 | 03/15/2049.
17300L AD 7 [CMLTI2006-HE2 A2C SEQ FLT 08/25/2036 .| 12/25/2014. | MBS Paydown, 97,367 97,367 80,206 90,328 1,639 1,639 97,367 0. 163 | 08/25/2036.
17309N  AD 3 | CRMSI 2006-1 A4 SEQ 5.939 7/25/2036. .| 12/25/2014. | MBS Paydown, 369,048 369,048 362,587 365,576 1,013 1,013 369,048 0 |.....13,300 | 07/25/2036.
17310E AD 0 | CRMSI2006-2 A4 SEQ 5.775 09/25/36...........ccocccrerererererevercvcvevevevens .. 12/25/2014. ] MBS Paydown.............cocvvvvvvvvvcvnvcnnncnnnnnnensnesesssesssenesenssenes | evevevevesesssssssesssssssens | vovevevenens 165,429 ..165,429 | ... 143,096 155,854 1,674 1,674 165,429 0 ......5424 | 09/25/2036.
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17311Q BG4 | CGCMT 2007-C6 A3 SEQ CSTR 12/10/49........cccoevcvvvvreicerennvcrvrnns | - | 10/10/2014. | MBS Paydown. 2,102,439 | .....2,102439 | ... 1,986,558 2,091,133 cerreeeee 11267 | e [ v 11,267 2,102,439 0 |......53,573 | 12/10/2049.
17312F  AB 9 | CMSI2007-3 1A2 PAC SSUP 6.0 04/25/2037..........occovcrvvvvcvivrccrsenens <[ 12/25/2014. | MBS PaydOowN..........ccoovvvvvvvevernnennnenenenennneeeenssesssesesesssesenes | coevereresesesssssssssssssens | covivssssnnnns 47221 | o 47221 | e 45,923 26,135 cereeeeee 18,576 | e [ i 15,576 47,221 0 | .,142 | 04/25/2037.
17312F  AB 9 [ CMSI2007-3 1A2 PAC SSUP 6.0 04/25/2037.........cocveverevcrcrcrcrcrerencns .. | 12/25/2014. | Pass-Through Los 7,132 6,936 0 0 386 | 04/25/2037.
17312H  AF 6 | CRMSI 2007-2 A6 NAS 6.265 6/25/2037...........ccoovevevevevevevevenenenenennnens | - | 12/25/2014. ] MBS Paydown, 604,238 604,238 581,075 545,268 cereeeenn 1T 876 | e [ i 17,876 604,238 0 22,304 | 06/25/2037.
173150 AP 7 | CMLTI 2009-6 7A2 SUB 6.00 8/25/2037.........ccovvvvvrvrvrcrrnrcnecrcnncsenesesens o[ 12/25/2014. | MBS PaydOowN..........coocvvvvverevennrnnenenennneneeenseneessesssesssesesenes | cveveresesssssesssssssesssens | vevevevenens 163,620 ..163,620 | ..ooovvveens 164,847 164,006 cevvreneeens(1,048) [ e | s (1,046) 163,620 0 9,810 | 08/25/2037.
17315N  AD 5 | CMLTI2009-8 2A1 SEQ 6.1 04/25/2037.........ccocvevvvevevvvvvvvnrvnnrnenennnnnns | - | 12125/2014. ] MBS Paydown, 279,000 279,000 279,000 278,466 126 126 279,000 0 ...8,714 | 04/25/2037.
17315X  AD 3 | CMLTI2009-9 2A1 RR SEQ SSNR CSTR 11/35.......covvvvvvvrrrrrrccrccncens o[ 12/25/2014. | MBS PaydOowN..........ccocvvvvveverenennnenenennnennenseseesssesssesssesesenes | cvevereresesssssssesssesesens | vevevesesens 405,559 ....405,559 389,337 370,571 crreeeenen 10,850 | o [ v 10,850 405,559 0 ...10,817 | 11/25/2035.
17316A  AQ 3 | CMLTI2009-10 4A1 SEQ SSNR 6.00 05/25/37.........coovcrerererercrcrcrcnens <[ 12/25/2014. | MBS PaydOwN..........coocvvvvveveveninnnennncnnnnncensneeecnnenssenesesesenes | eoevevesesesssssssssssssssnns | cevesesssens 456,997 ..456,997 | ............ 450,142 451,833 2,274 2274 456,997 0 ...14,194 | 05/25/2037.
17316H BG 9 | CMLTI2010-2 6A1 SEQ SSNR 12/25/35........coovvvvervrvrerererererereresenenens .. | 12/25/2014.| MBS Paydown 344,827 | 343,889 343,295 248 248 344,427 0 ....8,700 | 12/25/2035.
20035C AA 8 | COMERICA BANK Al 5.70 06/01/2014... .| 06/01/2014. | Maturity. 2,000,000 cerreennn 1,999,813 187 2,000,000 0 ....57,000 | 06/01/2014.
20047Q AE 5 | COMM 2006-C7 A4 SEQ CSTR 6/10/46. .| 12/10/2014. | MBS Paydown. 431,328 447,031 434918 ..(4,100) 431,328 0 9,097 | 06/10/2046.
20825C AT 1 | CONOCOPHILLIPS 4.6 01/15/15 .| 11/25/2014. | Make Whole Call 2,500,000 2,621,700 2,524,984 (19,992) 2,504,993 9,489 9,489 | .......156,528 | 01/15/2015.
209111 EW 9 | CON EDISON NY 5.55 04/01/14 .| 04/01/2014. | Maturity. 2,000,000 | ......... 2,000,000 | .....c... 1,998,420 | .....coooenr 1,999,913 87 2,000,000 0 |....55500 |04/01/2014.
210795 PW 4 | CONTL AIRLINES INC 6.75 09/15/2015..........ccooosesesesvecsvscesevssevesenenc | .. | 09/15/2014. ] Call. ...1,000,000 | ......... 1,000,000 | ............ 990,000 996,285 3715 | oo | 3715 [ [ s 1,000,000 0|.....67,500 | 09/15/2015.
212168 AA 6 | CONTINENTAL WIND 6.00 02/28/2033 .| 08/31/2014. | Sinking Fund Redemption 66,822 | ............. 66,822 66,822 66,832 6 6 66,822 0 2,593 | 02/28/2033.
22541L AM 5 | CRED SUIS FB USA 5.125 01/15/2014..........cccocvevevererererererererenennnnnns | . | 01/15/2014. | Maturity. ...1,000,000 | ......... 1,000,000 996,120 999,981 19 LLCIN [FPOOTR I 1,000,000 0 25,625 | 01/15/2014.
22541Q  FV 9 | CSFB2003-17 1A4 NAS 5.50 06/25/33..........cocvvvvrvrvvereierereresnrsssnesenens .. [ 12/25/2014. | MBS PaydOowN...........cccovvvvvvmvnnnrnnennecnnnnnnenenncecenessseseseseseses | eovvevesesssssssssssssssssens | sovsssisnens 103,670 ...103,670 | ..o 104,362 103,886 (485) (485) 103,670 0 3,271 | 06/25/2033.
225458 QM 3 | CSFB 2005-4 3A15 5.50 6/25/35. .| 10/25/2014. | MBS Paydown. 933,136 933,136 936,635 923,542 PO ) 7,446 933,136 0 |.....24,110 | 06/25/2035.
22545B  AC 5 | CSMC 2006-C2 A3 SEQ CSTR 3/15/39.......cocoumemererirercrcrercscscnescnesenens <[ 12/15/2014. | MBS PaydOowN.........ccoocvvvvvermnennnnnencncnnncnnenneeeecssensseneseseseees | covvevssesssssssssssssssssnns | wevesesssens 115,039 ..115,039 | .. 116,645 115,309 (519) (519) 115,039 0 6,037 | 03/15/2039.
225470 AP 8 | CSFB 2005-C5 A4 SEQ 5.10 8/15/38........ccevevevevcrcverevererercvercvcvirirns o[ 12/15/2014. | MBS PaydOowN............ccovvvvevmvennncncnnnennnnnnenenncesssesssesesesesenes | eovvevesesesssssssssssssssens | sovesssssens 316,601 ....316,601 300,116 312,804 3,125 3,125 316,601 0 |.....11,812 | 08/15/2038.
227170  AD 9 | CRNN 2012-2A A ABS 3.81 09/18/2027........ccocuumvmmmmmmmvmmmmmmmnisieinnnnnnnns R[ 12/18/2014. | MBS PaydOwN...........cccovvvvvvvvnnnnnncnnncennnnneneneseensessseseseseseses | covvevesesesssssssssssssssens | sevssessiens 100,000 ....100,000 99,958 99,963 4 4 100,000 0 2,064 | 09/18/2027.
227170 AA 5 | CRNN 2011-1A A1 ABS 4.94 11/18/2026 R| 12/18/2013. | Prior Year Adjustment 0 0 11/18/2026.
227170 AE 7 | CRNN 2013-1A A ABS 3.08 04/18/2028. R[ 12/18/2014.| MBS Paydown ..100,000 100,000 99,999 99,999 0 0 100,000 0 04/18/2028.
22944P  AA 5 | CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43. .| 12/25/2014. | MBS Paydown. 236,552 236,552 212,417 5,013 5,013 236,552 0 02/25/2043.
232422 AD 7 | CWL 2006-7 2A3 SEQ FLT 04/25/46............cccvvvvvvevrrrvnrnrnennnnnnnennnniniens .. | 12/25/2014.| MBS Paydown 356,296 356,296 235,156 231,768 30,574 30,574 356,296 0 04/25/2046.
23245G  AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.......cococrcrcrcrcrcree .. [ 12/25/2014. | MBS PaydOwN..........coocvvvvvvvnvcrnrrnennnennnnsnenenncenssenssesesesssenes | covvevesssssssssssssssssssens | sovssessnens 125,762 ...125,762 96,603 88,568 covvenenn 1,834 1,834 125,762 0 214 1 12/25/2046.
23245G  AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.........ococvcrcrcrcrcrc. .. [ 12/25/2014. | Pass-TAroUGh LOSS..........ccccuuummmmmmiemmmemmssmsmmsmsssssssssesssssenes | svssssssssssssssssssssssnsnns | sosveesssessesesssseseeeees | ceveeeeeeeeees 11,680 8,917 0 11,680 | oo | v (11,680) ] ....0e(11,680) | e 22 | 12/25/2046.
23245G  AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.........ocoovcrcrcrcrerce ..| 12/31/2014. | Book Value Adjustment. 0 (RRIGTI) ) I IS 11,680 | oo 11,680 12/25/2046.
23247L  AB 4 | CWL 2007-11 2A2 SEQ SSNR FLT 06/25/2047...........ccccoocccevevcvevcces | oo | 12/25/2014. MBS PaYAOWN........cvvvvvvrrnnrirniinicnnecnnenccenenecenencnescscseneneses | covvevsvsssssssssssssssssnnns | sovssesesens 512,898 | ...........512,898 | ....... 496,710 499,861 crrreeene 10,830 | i [ i 10,630 512,898 0 833 | 06/25/2047.
23335) AA 4 [DSCMT 2011-1 AABS 3.91 03/15/2016..........ccoovvvvrvrerrcccncncercrcrercnenen | .. | 03/15/2014. | MBS Paydown ...1,000,000 | ......... 1,000,000 999,972 999,982 18 LT (SOOI I 1,000,000 0| ...9,775 | 03/15/2016.
244199 BB 0 |DEERE & CO 6.9504/25/2014 .| 04/25/2014. | Maturity. ...1,000,000 | ......... 1,000,000 999,010 999,963 37 K7 [ I 1,000,000 0 ....34,750 | 04/25/2014.
24488R  AC 5 | DEKA 2004-2A B CDO FLT 08/23/2034..............ccccccciicinenennnnnnne | R| 05/23/2014. | MBS Paydown ....2,000,000 | ......... 2,000,000 | ....... 1,187,500 | ..ooovvenen 1,295,001 | ..oooovvvvriiiriiinnnns ce0eeeee105,000 | oo [ v 705,000 2,000,000 0 ...15,778 | 08/23/2034.
24763L FN 5 | DELHE 1999-2 A7F NAS 7.03 08/15/30. .| 12/15/2014. | MBS Paydown. 21,481 21,481 21479 21,481 0 21,481 0 533 | 08/15/2030.
250847 DX 5 | DETROIT EDISON AR 4.80 02/15/2015. 07/23/2014. | Make Whole Call 1,025,692 1,000,000 948,930 991,488 8,512 8,512 .1,000,000 25,692 .45,067 | 02/15/2015.
251510 DQ 3 | DBALT 2005-2 2A1 SEQ FLT 3/25/2020. .| 12/25/2014. | MBS Paydown, 04,550 104,550 89,652 88,770 5,459 5,459 104,550 0 251 | 03/25/2020.
25179M AG 8 | DEVON ENERGY 5 01/15/14. .| 01/15/2014. | Maturity. 2,000,000 2,000,000 2,001,450 2,000,013 (13) (13) 2,000,000 0 ....56,250 | 01/15/2014.
256853 AA 0 | DOLPHIN ENERGY 5.888 06/15/2019...........cccceeeeevevevcvevsvevcvevevivivens R[ 12/15/2014. | Sinking Fund Redemption 279,600 279,600 278,901 279,170 87 87 279,600 0 ...12,303 | 06/15/2019.
256882 AB 7 | DOLPHIN SUB I116.50 10/15/2016 .| 10/06/2014. | Cash Tender. 901,362 825,000 825,000 825,018 (5) (5) 825,000 | ..ovvvvevrvrrerens | e 76,362 | .......... 76,362 ....56,977 | 10/15/2016.
25755T AC 4 | DPABS 2012-1A A2 ABS 5.216 01/25/2042..........coovvvvvvvvvvvrrvnncrcncrinens .. | 04/25/2014.| MBS Paydown. 30,000 30,000 30,000 30,000 0 0 30,000 0 591 | 01/25/2042.
26223U AB 5 | DRUGB 2012-1 A2 ABS 4.474 01/15/2025..........cooovvvvvvvvvcrvvvnrvvncnccnnns | o | 0415/2014. | MBS PaYAOWN.........oocccscccccccscscsscsccssssssssssssssisisisines | cvvvevesesescsesssesesesesens | v 115,839 .. 115,839 | ... 115,838 115,837 2 2 115,839 0 | 2,197 | 01/15/2025.
26223U AB 5 | DRUGB 2012-1 A2 ABS 4.474 01/15/2025...........ccccovvevvvcvcvcvcrcrcscncncs | .. | 06/25/2014. | Make Whole Call 695,723 | ........671234 | ........... 671,230 671,221 13 13 (TATVXT N R I 24489 | ... 24,489 | .........20,855 | 01/15/2025.
264399 EQ 5 | DUKE ENERGY CORP 6.3 02/01/14.........cooovvvvvvvvcrrrerercvrvcncnnvnnnnnnnnnees | . | 02/01/2014. | Maturity ....2,000,000 | ......... 2,000,000 | ......... 1,996,240 | ............ 1,999,929 71 7 2,000,000 0 |.....63,000 |02/01/2014.
268317 AA 2 | ELEC DE FRANCE 5.50 01/26/2014............ccccooooivcvimmnrnrnnnnnnnnnn | R| 01/26/2014. | Maturity. ...5,000,000 | ......... 5,000,000 | ........ 4,980,150 | ...........: 4,999,689 311 311 5,000,000 0 |.....137,500 | 01/26/2014.
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278058 DG 4 | EATON CORP 5.95 03/20/14 .. | 03/20/2014. | Maturity 102,000,000 | .........2,000,000 | ......... 1,999,300 | ............1,999,966 34 34 2,000,000 0 59,500 | 03/20/2014.
27876G AY 4 | ECHOSTAR DBS 6.625 10/01/14. .. | 10/01/2014. | Maturity <teer..1,000,000 | .........1,000,000 | .........1,020,000 | ...........1,004,023 | ...ccooovviirrririrccc cevvreeenens(8,023) [ e | (4,023) | oo | e 1,000,000 0|.....66,250 | 10/01/2014.
28932M  AA 3 | ELMRD GEN STA 5.209 02/11/2030.......cccccceseseresesrsssssssssssssssssesennnces | .. | 08/11/2014. Sinking Fund Redemption 59,161 59,161 59,161 59,161 0 59,161 0 2,321 | 02/11/2030.
293791 AN 9 |ENTERPRISE PRODU G 5.60 10/15/2014.............cccoovvvvverencrcnenenenenes | .. | 10/15/2014. | Maturity. +000e1,000,000 | .........1,000,000 | ............ 999,140 999,916 84 84 | oo | e 1,000,000 0|.....56,000 | 10/15/2014.
302570 BC 9 | FPL GROUP CAPITAL 7.87512/15/2015.........cccocvvvvvvrururerereverencnenenes | .. | 12/29/2014. | Partial Make Whole Call ceeee1,349,276 | .........1,263,000 | ........1,263,000 | ............1,263,000 (U [ R 1,263,000 [ .ooovvvererererernns | vererenen 86,276 | .......... 86,276 | .......103,329 | 12/15/2015.
30257G  AA 9 | FPL ENERGY NATL 5.608 03/10/24.........ccccmmmmmmmmmmmmmmmmmnmmmmmmmnmnnnanens .. 09/10/2014. | Sinking Fund RedeMPLioN...........cvcvvvvvvverenerencrnnrnnnrnnerenenes | covveveverereseresesesesenens | eevevevenens 247,918 | ...........247,918 246,279 246,905 PR I AL D ORRRRRRRONN IR (1,811) 247918 0| 8,711 | 03/10/2024.
31428X AQ 9 |FEDEXCORP7 01/15/14. .. 01/15/2014. | Maturity. <verr...1,000,000 | .........1,000,000 | .........1,000,000 | ............1,000,000 (U [ R 1,000,000 0.....36,875 | 01/15/2014.
316817 AA 3 | 57TH STMTGE 7.125 6/01/2017 ..| 12/01/2014.| Sinking Fund Redemption 95,788 95,788 85,018 93,194 638 638 95,788 0 | 3,737 | 06/01/2017.
32051G XV 2 | FHASI2005-AR5 4A1 SEQ SNR CSTR 11/25/35.........cccvvvvvvvvvvvvnnnnnn: | - | 12/25/2014. | MBS Paydown 252,650 252,650 235,122 8,108 8,108 252,650 0 6,523 | 11/25/2035.
32051G XV 2 | FHASI2005-AR5 4A1 SEQ SNR CSTR 11/25/35.. .| 12/25/2014. | Pass-Through Los: 36 33 0 36 (36) (36) 1| 11/25/2035.
32051G XV 2 | FHASI2005-AR5 4A1 SEQ SNR CSTR 11/25/35.. 12/31/2014. | Book Value Adjustment 0 (36) 36 36 11/25/2035.
32052D AG 6 | FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.... 12/25/2014. | MBS Paydown. 1,658 5,318 0 15,970 0 655 | 02/25/2037.
32052D AG 6 | FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.... .| 12/25/2014. | Pass-Through Los: 5,046 0 6,912 | oooveveevviiiiinnns [ e (6,912) | ..........(6,912) | ..............245 | 02/25/2037.
32052D AG 6 | FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.......ccocouummmmmevmmmminimiaiennnnenns ..| 12/31/2014. | Book Value Adjustment. 0 (6,912) 6,912 6,912 02/25/2037.
32113) CF 0 [FNLC 2005-4 A3 SEQ FLT 02/25/2036.........ccoovcrerererercrcrcrcrcrcrcscscscscns <[ 12/25/2014. | MBS PaydOwN..........ccocvvvvvevnvcnnnnnennncnnnnnnenenesesssenssesssesesenes | covvevssesesssssssssssesssnns | cevesesssens 27741 | e 217,741 | 167,933 183,099 e 10,128 | e [ i 10,128 217,741 0 552 | 02/25/2036.
347466 AE 4 | IRWIN LAND LLC 5.3 12/15/35. ..| 12/15/2014.| Sinking Fund Redemption 62,386 62,386 58,761 59,177 131 131 62,386 0 | 2490 | 12/15/2035.
361652 AA 8 | GFI GROUP INC 144A 8.375 07/19/2018...........ccccooueuuvuucrcrcrcvcrcccncnens | .. | 03/04/2014. | JEFFERIES & CO. ceeeer 1,067,500 | ........ 1,000,000 | ......... 1,000,000 | ..oooovenens 1,000,105 (3) (1)) (PP I 1,000,102 | .ooovvvevevererernns | v 67,398 | .......... 67,398 | .........65,708 | 07/19/2018.
361856 CP 0 | GMACM 2003-HE2 A4 SEQ STP 4/25/2033...........cccommmmmvmvvvvviiiininnnns .. | 12/25/2014.| MBS Paydown 52,535 52,535 51977 23,330 3,554 3,554 52,535 0 | 2,198 | 04/25/2033.
36190G AA 6 | GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37.......cccouvvvvvvvviviiinenns ..| 12/26/2014.| MBS Paydown e 1,556,997 | ........ 1,556,997 | ....... 1,510,287 | ..oovvvenen 1,522,074 | oo aareeeeen 10977 | e [ i URT A I IR 1,556,997 0 |.....50,322 | 01/26/2037.
36190K BJ 7 | GSMS 2009-RR1 MLA SEQ CSTR 12/14/2049........cocooveverururcrcrcrenens [ 12/1412014. | MBS PaydOown............ccovvvvvvmvennnnnennnnnnncnneneneeenesesscesesesesenes | eovvevesesssssssssssssssssens | sovsveseiens 162,247 | ..o 152,247 | oo 140,579 147,225 covverennnnn 4,830 4,830 152,247 0 | 7,836 | 12/14/2049.
36192E AB 7 | GTP CELLULAR 12-2 A 4.336 03/15/2019........ccccommmvmvvmmiveviveneieninninnns ..| 12/15/2014.| Sinking Fund Redemption 26,355 26,355 26,355 26,355 0 26,355 0 619 | 03/15/2019.
3622E8 AB 1 | GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036 .. [ 12/25/2014. | MBS PaydOwN..........ccccovvvvvvevnnnncnnncnnnnnnenenneenesessseseseseseseses | covvevesesssssssssssssssssnns | covevsssssiens 78,227 | oo 78,227 | oo 49,283 37,895 78,227 0 2,072 | 09/25/2036.
362405 AB 8 | GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046.. 12/25/2014. | MBS Paydown. 307,869 307,869 217,818 202,393 307,869 0 651 | 05/25/2046.
36242D PG 2 | GSR 2004-14 3A2 SEQ CSTR 12/25/2034. .| 12/25/2014. | MBS PaydOWN..........coovvvvnnnennnerennicncecncccenesencscncscseseseseneses | covvevsvesssssssssssssssnsnns | sovsisseinns 127,880 | ........... 127,880 | coooovveec 128,320 127,113 127,880 0 2,806 | 12/25/2034.
36298G AA 7 | GSPAMONETIZATION TR 6.422 10/09/2029...........cocvvveveveverererernnens .. | 12/09/2014. | Sinking Fund Redemption 37,576 37,576 38,427 38,292 37,576 0 | .1,340 | 10/09/2029.
368771  AA 9 | GEN AMER RAILCAR 6.69 09/20/16............cocrmmererererererereresssnsenesesnnens .. | 12/20/2014.| Sinking Fund Redemption 221,010 221,010 221,010 221,010 0 221,010 0 ....1,829 | 09/20/2016.
36877Q AA 4 | GEN AMER RAILCAR 7.76 08/20/18..........coovcverererercrcrcrencscscscscsesessss .. | 12/20/2014. | Sinking Fund Redemption.................cccuwwveevevrvvevcncncncnerenes | covvevevinivisessnessnessnens | vevevevenens 127,366 | ...........127,366 | ...ooccooeee 127,366 121,031 (6,854) (6,854) 127,366 0 5,391 | 08/20/2018.
37952U AA 1 | SEACO2012-1AAABS 4.11 07/17/2027........ccccocevvvvvvvvvvvvcvcrcnencnnnenen | R| 08/17/2014. | MBS Paydown 858,333 858,333 858,163 858,183 150 150 858,333 0 22,719 | 07/19/2027.
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028............cccovvvvvvvvvvvnverrvernrnennens | R 121712014, | MBS PAYAOWN......ooovvvvvviviviiiviviiiivisivssisevivssssssssssssssssssesenes | csesasssssssasssasssasannns | ovevenenens 150,000 | ............150,000 | ............ 148,962 148,969 106 106 150,000 0 | 2,421 | 04/17/2028.
379520 AC 7 | SEACO2013-2A A ABS 3.67 11/17/2028..........cccccvvvvvvvvvvvvrvenenennnnnnnens | R 1211712014, | MBS PAYAOWN......ooovvvvvvivivivvviiiiiivisisssssissvsssssssssssssssssssssnes | csssssssssasssssasasasnns | sovesenenens 100,000 | ............100,000 99,992 99,992 1 1 100,000 0 .....1988 | 11/17/2028.
379520 AD 5 | SEACO 2014-1A A1 ABS SNR 3.19 07/17/24........cccovcvcvivivcvcvcvcrcrns R[ 12/17/2014.| MBS Paydown 83,333 83,333 83,316 1 1 83,333 0 576 | 07/17/2029.
393505 XE 7 | GT 1997-6 A8 SEQ 7.07 1/15/2029 ..| 12/15/2014.| MBS Paydown 25,457 25,457 26,244 25,457 0 25,457 0 907 | 01/15/2029.
39538W DC 9 | GPMF 2005-HE4 1A1 SEQ FLT 7/25/2030. .| 11/25/2014. | MBS PaydOWN..........coovvvvnnnnnvnnnnnnnecncccnccnncnescsesesessseseseseses | covvvvssssssssssssssssssnsnss | sovsvsseinns 167,378 | .......... 167,378 | c.ccooeeeees 145,618 163,081 v 4,296 4,296 167,378 0 592 | 07/25/2030.
39678W AA 6 | GCSP 2005-1 A SEQ CSTR 9-25-34.. 12/25/2014. | MBS Paydown. 57,514 57,514 57,226 53,619 199 199 57,514 09/25/2034.
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037, 10/25/2014. | Pass-Through Loss 7,742 6,794 0 7,742 09/25/2037.
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037, .| 10/31/2014. | Book Value Adjustment 0 (7,742) 09/25/2037.
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037..........ccccocvuscrcrcrcrrrce .. [ 12/25/2014. | MBS PaydOwN............ocvcvvvvvvvrvcrnvcnnnnnnnnnnnnenesesesesssesesesssenes | covvevesssssssssssssssssssess | vovesessnens 159,608 | ............159,608 | ............ 140,056 146,202 cirrenenn 10,496 | e [ i 10,496 159,608 0 09/25/2037.
411707  AA 0 | HNGRY 2013-1A A2 ABS 4.474 03/20/2043............cocvvvvvvvecrcrrrrrrrininns .| 12/20/2014. | MBS Paydown 22,500 22,500 22,500 22,500 0 22,500 0 629 | 03/20/2043.
41987Q AX 1 [HAWAIIAN ELE IND MTNC 6.51 05/05/2014...........cccceoeverereverevevevevs .| 05/05/2014. | Maturity +00r1,000,000 | ... 1,000,000 | ......... 1,074,070 | ..oovvvenen 1,017,546 | .o | v (UATI5) ) (17,546) [ oo | e 1,000,000 0 |.....37,071 | 05/05/2014.
42770R  AA 8 | HERO 2014-1A ABS 4.75 09/20/2038 .| 09/20/2014. | MBS Paydown. 34,373 34,373 34,373 0 0 34,373 0 871 | 09/20/2038.
42805R AV 1 |HERTZ 2009-2A A2 ABS 5.29 03/25/16...........ccccvvvrvvvcvcvcrrvenrvevenennnnnes | - | 07/21/2014. | Consent Fee. 3,000 0 3,000 0 03/25/2016.
42805R AV 1 [HERTZ 2009-2A A2 ABS 5.29 03/25/16............ccovvvvvvvvervvcrcecncrcennnncncns | .. | 12125/2014. | MBS Paydown +000:2,000,000 | ......... 2,000,000 | ......... 1,999,878 | ............ 1,999,974 | ... 1,121 1,121 2,000,000 0].....96,983 | 03/25/2016.
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428236 AV 5 |HEWLETT-PACK CO4 06/02/14..........ccoovcemmrcrnrrrcriocrasnsesrieriiierens .. | 06/02/2014. | Maturity 100:2,000,000 | .........2,000,000 | ......... 2,130,540 2,012,183 | oo | v (12,183) | covvveveverreverernins | v (12,183) 2,000,000 0 |.....47,500 | 06/02/2014.
437084 PQ 3 | HEAT 2005-7 2A4 SEQ FLT 01/25/2036.........ccocvvvvveveemiresnscriririviis .. [ 12/25/2014. | MBS PaydOown..........ccccvvvvvvrnvenennnenenennneseesssneesssenssesesesesenes | evevevevesesssssssesssesssens | vevesesesens 217,227 | oo 217,227 | oo 184,371 200,244 5,125 5,125 217,227 0 567 | 01/25/2036.
44329H AG 9 |HP COMMLLC 5.02 03/15/2023 .1 09/15/2014. | Sinking Fund REAEMPON.........cccvvvvvvvvnrerrrerererererenencnerenes | covvevereveseresesesesssesens | cevevevenens 245,850 | ...........245,850 237,806 241,137 390 390 245,850 0 9,296 | 03/15/2023.
45112A  AA 5 | ICONX 2012-1A A ABS 4.229 01/25/2043..........ccccvvvvvvveverevrneernennnnnnnes | o | 10/25/2014. | MBS PaYAOWN........ccoccisscscscssssssesssssesesesesesesesesesisines | covvevesesescsssesssssesesess | coveeveenienes 71,819 71,819 71,819 71,822 (0) (0) 71,819 0 | .n,907 | 01/25/2043.
452308 AH 2 |ILLINOIS TOOL WK 5.15 04/01/2014.........coveveverereverererererevereverirerers ..| 04/01/2014. | Maturity. <000....5,000,000 | .........5,000,000 | ........4,996,000 | ...........4,999,779 221 221 5,000,000 0 |.....128,750 | 04/01/2014.
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............cccocvvvvvvrvrccernnenen. | .. | 12/25/2014. | MBS Paydown 87,942 87,942 73,872 75,016 2231 2,231 87,942 0 ...404 | 04/25/2035.
45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035. .| 1212512014, | MBS PaYdOWN..........ccvvvvnernrcrrnnncnneeneneneenenesenssesssesesesssenes | covvevesesssssssssssssssnsens | covvinssnnnnns 46,608 | .............. 46,608 24,236 4,727 cevrerennn 1776 1,776 46,608 0 | . 194 | 08/25/2035.
45660L PK 9 | RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35............ccccmmueweuennnnnes | - | 11/30/2014. | Book Value Adjustment 0 TRTI(C) IOV IOV 31,176 | .......... 31,176 06/25/2035.
45660L PK 9 | RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35...........ccocccvcvcccvcicnens | - | 12/25/2014. ] MBS Paydown, 23,985 23,985 | oo 16,358 784 cereeeeen 12074 | e [ i 12,074 23,985 0 06/25/2035.
45660L PK 9 | RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35.. .| 12/25/2014. | Pass-Through Los: 56,513 32,282 0 3176 | ooevvevevvivviiinns [ e (31,176)] ........(31,176) | ... 06/25/2035.
45661F AB 7 |INDYL 2006-L2 A2 SEQ FLT 6/25/2039. 12/25/2014. | MBS Paydown. 252,751 252,751 25,057 25,057 2 252,749 252,749 06/25/2039.
45661F AB 7 |INDYL 2006-L2 A2 SEQ FLT 6/25/2039. 12/31/2014. | Book Value Adjustment 0 252,749 (252,749) (252,749) 06/25/2039.
459745 FY 6 |INTL LEASE FIN 6.50 09/01/14 .1 09/01/2014. | Maturity. 40000.:2,000,000 | ....... 2,000,000 | ........ 2,009,970 VNI I DY I (1,831) [ e | e (1,831) 2,000,000 0 |.....130,000 | 09/01/2014.
46616M AA 8 | HENDR 2010-3A A ABS 3.82 12/15/2048...........coooommmuvmeiveiiiiriniinnnninns ..| 12/15/2014.| MBS Paydown 90,139 90,139 90,121 90,110 (31) (31) 90,139 0 | 1,782 | 12/15/2048.
46616P AA 1 |HENDR 2011-1A A ABS 4.70 10/15/2056.........cccovvvvvvenerrrrenicncrneneeeeens <[ 12/15/2014. | MBS PaydOwN.........ccoocvvvvvevcnenennnennncnnncncenenscesssensseseseseseees | covvevssesssssssssssssssssnns | sevesessnens 150,238 | ........... 150,238 | ..ooooeeeees 150,199 150,203 5 5 150,238 0 ....3,722 | 10/15/2056.
46617A  AA 3 | HENDR 2012-3A A ABS 3.22 09/15/2085.........cccovvvvvvennrrnninnennceenseneens ..| 12/15/2014.| MBS Paydown 65,897 65,897 | oo 101,310 30,742 4 4 65,897 0 874 | 09/15/2065.
46617F AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067.........cccceescecscccsccsssssscscsesccs ..| 12/15/2014.| MBS Paydown 57,593 57,593 57,553 57,554 5 5 57,593 0 ...1,094 | 04/15/2067.
466170 AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062...........cccoommvvvvvevivvivirninininnnns o[ 12/15/2014. | MBS PaydOowN..........coccovvvvvvevrvnrcnnnnennnnnenenneenesessceseseseseseses | covvevesesssssssssssssssssnns | covevssssnnens 78,572 78,572 78,554 78,550 0) (0) 78,572 0 ...1,916 | 03/15/2062.
46617L  AA 9 | HENDR 2013-3A A ABS 4.08 07/15/41........oovvvvvvrnrnnirinnnnnennneensceeneeeees .| 12/15/2014. | MBS Paydown. 94,722 94,722 94,645 94,646 8 8 94,722 0 2,287 | 01/17/2073.
46617T AA 2 |HENDR 2014-1A A ABS SNR 3.96 03/15/2063...........cccccoeoererererereree o[ 12/15/2014. | MBS PaydOowN...........cccovvvvvvrvnnnnnnnnnnnnnnnenenneenesessneceseseseseses | covvevesesssssssssssssssssens | covevsssinnens 16,158 | ..ooovvvvenens 16,158 1 1 16,158 0 394 | 03/15/2063.
46618A AA 2 | HENDR 2014-2A A ABS 3.61 01/17/2073......cooovvvvvvvvvenecnncnenennneenieneens ..| 12/15/2014.| MBS Paydown 4,681 4,681 1 1 4,681 0 47 1 01/17/2073.
46618H AA 7 |HENDR 2014-3A A ABS SNR 3.50 06/15/2077.. .| 12/15/2014. | MBS Paydown. 1,125 1,125 0 1,125 0 2 | 06/15/2077.
466247 RP 0 | JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035.. 12/25/2014. | MBS Paydown. 201,163 201,163 169,449 201,163 0 2,902 | 07/25/2035.
46625Y CV 3 | JPMCC 2004-LN2 A2 SEQ 5.11507/15/41.... .| 12/15/2014. | MBS Paydown. 005,919,842 | . 5,919,842 5,912,836 4,863 5,919,842 0 |.....131,273 | 07/15/2041.
46627M  AD 9 | JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35...........cccccevcvevevevcrenenenes | oo | 12/25/2014. | MBS PaYAOWN.......cooovvvvvrnrrrnnnnrerncnnncnnncenecenenenecenesenesesenenes | covvevesssenssssssssssssssnns | covsesinsnnnnd 46,576 | ............. 46,576 35,928 3815 46,576 0 | .1,525 | 12/25/2035.
46627M  AD 9 | JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35..........cccccoeeevevevevererevencs | .. | 12/25/2014. ] PaSS-TAOUGh LOSS.......ooovvvvvvvvvvivivivenisivsnssssesssssesssssssssenns | sossssssssssssssssssssssssnes | coveseeesssssessesssesesees | coveeeeeeeeees 12,905 0 0 ...466 | 12/25/2035.
46627M CY 1 | JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36..........cccoceeeccerrrrrrce .. | 12/25/2014.| MBS Paydown 256,420 256,420 210,265 210,563 crrreeenen 18,033 | e [ i 16,033 256,420 0 3,234 | 03/25/2036.
46627M  EC 7 | JPALT 2006-S1 1A8 NAS 5.75 3/25/36...........cccccccvcvevcvcvcvcvcvcvcvivivis | oo | 122512014, MBS PAYAOWN......covvvvvvvvrrnrrrrrrnencicnnecencseceneneneseseneseseseneses | cvvvsvisisssssssssssssssssnns | sovssesssens 188,729 | ..........188,729 | ...cocooeee. 176,973 141,967 v 4,933 4,933 188,729 0 ...5,747 | 03/25/2036.
46627M EC 7 | JPALT 2006-S1 1A8 NAS 5.75 3/25/36...........cccccccccvccccccnneninnninnnnns | oo | 12/25/2014. 1 PASS-TAMOUGH LOSS......ooovvvvvvvvvvvevvvivivevevevensnesssssssssssesesenns | sovsssssssssssssssssssssnsnes | coveeeeenssseeneeseseeeeees | ceveeeeeeeeesd 40,989 38,370 0 0 ...1,265 | 03/25/2036.
466285 AN 3 | JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36........ccocoeeuvuvccurccuscccncec | oo | 12/25/2014. I MBS PaYAOWN........vvvvvvrrrnnrrnnnnicnnccnccnencncncscsssenessseseneseses | cvvvevssssssssssssssssssssnss | sevssesesens 168,284 | .........168,284 | ........... 125,371 114,983 A 21,248 168,284 0 3,389 | 11/25/2036.
466285 AN 3 | JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36.........cccccceesvccvccvccccncccc | .. | 12/25/2014. ] PaSS-TAOUGH LOSS.......ooovvvvvvvvvvivivirvvivevesssesesssesssssssssssenns | svvvvsssssssssssssssssssssnns | coveeeneseseseesesssesneees | ceveeeseseeesd 40,563 30,220 0 40,563 | oo | i (40,563)] .........(40,563) [ .............600 | 11/25/2036.
466285 AN 3 | JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36...........cccccoeeeeeeererereceee | .. | 12/31/2014. | Book Value Adjustment 0 (40,563) | covovvvcvercrcrcicns | v 40,563 | .......... 40,563 coovevenenenes | 11125/2036.
46628L AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36.... .| 12/25/2014. ] MBS PaydOWN............ooovvvnnnncnnnnncnnncenncnnenesesesssessseseseseseses | covvvvssssssssssssssssssssnss | covseeeisinnns 74,219 74,219 59,392 29,695 6,875 6,875 74,219 0 ..1,174 | 06/25/2036.
46628L AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36 12/25/2014. | Pass-Through Los: 5,425 4,340 0 0 78 | 06/25/2036.
46628V  AH 9 | JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36.. 12/25/2014. | Pass-Through Loss 13,240 8,208 (319) (319) 13,240 ...776 | 08/25/2036.
46628V  AH 9 | JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36.. .| 12/31/2014. | Book Value Adjustment 0 (13,240) 08/25/2036.
46629H AB 2 | JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............cccoeoecerereveverererne .. [ 12/25/2014. | MBS PaydOwN.............cvcvvvvvvvvvcvnvennnnnnnnnnnnesenesesesssesesesssenes | covvevesssssssssssssssssssess | wovevesssens 247752 | .........247,752 | .......... 196,343 203,517 covvenennnnn 1,633 7,633 247,752 0 ...415 | 07/25/2036.
46629P AC 2 | JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47 ..........cccccccvcvcvcccccccicriccrcs ..| 12/15/2014.| MBS Paydown 32,602 32,602 33,641 33,177 (634) (634) 32,602 0 ...1,247 | 05/15/2047.
46629Y AB 5 | JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47 ...........cccccvcvcccccccccccccc. .| 06/12/2014. | MBS Paydown, 354,845 354,845 331,731 348,332 6,513 6,513 354,845 0 8,888 | 06/12/2047.
46630 AB 5 | JPMCC 2007-LDPX A2 SEQ 5.434 01/49.........ocoomvmvmvmvivrriinirnnninininnnns ..| 05/15/2014. | MBS Paydown. e 4,163,089 | ... 4,163,089 | ........ 3,932,101 | oo 4,073,265 89,823 89,823 | .. [ v 4,163,089 0 |.....64,564 | 01/15/2049.
46630 AC 3 | JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49...........ccoomvvemeeerieririirinininnnns ..| 12/15/2014.| MBS Paydown. 58,417 58,417 56,477 57,601 701 701 58,417 0 | .1,472 | 01/15/2049.
46630P AP 0 | JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37............ccccnees | - | 12/25/2014. | MBS Paydown 2,264 2,264 2,203 2,264 0 2,264 0 32 | 04/25/2037.
46630P AP 0 | JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37..........cccccooeoewereeeeee | . | 12/25/2014. ] Pass-Through Loss 294 287 0 0 5 | 04/25/2037.
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46630V AC 6 | JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049..........cccoeeemervrvreveirennnes .| 12/12/2014. | MBS Paydown. 4,381,916 | ........4,381,916 | ......... 4,367,464 | ..........4,370,513 9,590 9,590 | oo [ e 4,381,916 0 |......144,294 | 02/12/2049.
46632T AA 3 [ JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.........cccocoumererrririnnens ..| 12/27/2014.| MBS Paydown 250,620 250,620 | ..oocoeeeee. 198,303 204,607 ....36,998 36,998 250,620 0 |......3,113 | 07/27/2037.
46633A AA 3 | JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37........ccccvvvvvrererererene ..| 12/26/2014.| MBS Paydown 320,829 ....320,829 553,573 e 1AT0T | e [ i 14,707 320,829 0 3,855 | 03/26/2037.
46633A AC 9 | JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.......ccovvvrerererererens o[ 11/26/2014. | MBS PaydOwN.........ccoocvvvvverrvenennnenenenenensenssnsesssenssesssesesenes | evevereresesssssssssssesesens | vevevevenens 160,145 ....160,145 286,298 160,145 18,985 | e [ i 15,985 160,145 0| .....4,088 | 11/26/2036.
46633A AG 0 | JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE......cccococvvvvvivuiranians o[ 12/26/2014. | MBS PaydOowN..........coocvvvvvvrvvenennnenenennnennnsnsneesssenssesssesesenes | cveveresenesssssssssssessnens | vevevevesens 465,133 ..465,133 | . (16,744) 8,054 8,054 465,133 0 ...19,756 | 06/26/2037.
46633K AY 9 | JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37..........cccccecevevevcvererere .| 121262014, | MBS PaYdOWN..........ovvvvvnrencnennnnnercnenncennennsesesesessseseseseses | cevvevevesssesssssssssssssnns | sevsvevesens 460,116 ..480,116 | ...oovvveen 435,960 448,976 5,797 5,797 460,116 0 8,066 | 05/26/2037.
46633P BQ 4 | JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37.......cccvvvvvvcvvvvcevccecans | oo | 1202712014, | MBS PaYAOWN.........cocosscscssscssssssesssssssesesesesesesesenines | covvevescsssesssssesesesssens | ceveeesesesd 423,056 ...423,056 392,781 406,793 010,062 | o [ i 10,062 423,056 0 .....5,155 | 03/27/2037.
46634B  BY 7 | JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.........ccccvevevevevevcveverevcrirerens .| 12/26/2014. | MBS Paydown. 281,554 281,554 278,386 278,469 559 559 281,554 0 9,313 | 12/26/2035.
46634D AW 8 | JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37..........ccovevevcvescsvvcsrrescs .| 1212612014, | MBS PaYdOWN..........covvvvrnnnncnennnccenencnnnesnenenesesssesssessssseses | covvevevesesssssssssssssnsnns | sevsvesenens 766,256 ..766,256 | ............ 766,256 765,029 156 156 766,256 0 04/26/2037.
46634F AU 7 |[JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036... .| 12/26/2014. | MBS Paydown. cevveennn 1,404,684 (39,535) (RITRI] R IR 1,394,493 0 07/26/2036.
46635B AA 9 | JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039. 12/26/2014. | MBS Paydown. 401,568 (12,175) (12,175) 388,821 0 03/26/2039.
46637D AA 3 | JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 Rl 12/26/2014. | MBS Paydown. 713,384 19,818 .19,818 759,546 0 06/26/2035.
47102X AC 9 | JANUS CAP GROUP 6.119 04/15/2014, | 0471512014, | MALUTIY.......ocooveverrriiniiiimssssssssssssssssssssssisnnnnns. | sevnnnnnnnnnnnnnnsennsseneess | ceeeeenn:2,000,000 | .........2,000,000 | ........1,997,820 | .ccccccccc. 1,999,905 95 95 2,000,000 0 04/15/2014.
472320 AA 8 | JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47.........cccovvvvevevererererenens ..| 12/25/2014.| MBS Paydown 361,870 361,870 333,616 272,260 13210 | e [ i 13,210 361,870 0 06/25/2047.
472321 AC 2 | JMAC 2008-R2 2A1 SEQ CSTR 01/25/37......cccouvvvumeveviriveviviveneninnnennns | 12/26/2014. | MBS Paydown. 85,566 85,566 73,950 78,379 2,352 2,352 85,566 0 01/25/2037.
472321 AJ 7 | JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039.........ccccceceemememeecrrsescriucacnc | . 12/26/2014. | MBS Paydown. 281,376 281,376 227,723 236,974 18,193 | e [ i 16,193 281,376 0 01/25/2039.
472321 AL 2 | JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........cccouverevererererererererenenenens .| 12/26/2014. | Pass-TArouGh LOSS...........ccccuuwmmrmvereresmsmsesesssssssssssssssssnsns | sovsessssssssssssssssssssenes | soveeeeenseessseesseseeeees | coveeeeeseeesd 46,271 | oo 10,409 (55) (55) 8,321 (8,321) (8,321) 01/25/2039.
472321 AL 2 | JMAC 2008-R2 3A3 MEZ CSTR 01/25/39........cccccummmvvmmmevimivivenineneninnns | 12/31/2014. | Book Value Adjustment 0 (8,321) 8,321 8,321 01/25/2039.
472321 AN 8 | JMAC 2008-R2 2A4 SEQ CSTR 01/25/37......cccoovvvevevivevevivivivenenininenens | 07/31/2014. | Book Value Adjustment. 0 0 01/25/2037.
472321 AN 8 | JMAC 2008-R2 2A4 SEQ CSTR 01/25/37......cocvevevereverererireverererenenenens .| 11/26/2014. | Pass-Through Los: 22,858 4,776 0 0 329 | 01/25/2037.
47232D  AF 9 | JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36............cocoumvvmmmmveminnnnns | o 12/26/2014. | MBS Paydown. 93,600 93,600 93,600 92,907 240 240 93,600 0 09/26/2036.
47232D AL 6 | JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. .| 12/26/2014. | Pass-TAroUGh LOSS............ccuuwwermmmrermsmsmsesesssssssssssssssssnnns | sovsssssssssssssssssssssnnnes | soveeeeeneeesseeesesseeeees | coveeeeeseeesd 48,910 38,555 [ ..ooovvvveveiininnininnininins | wevnrsnenssssnsssnnenns [ e (IRCICK )T [N I (1,353) 47,456 47,456) (47,456) | ... 09/26/2036.
47232D AL 6 | JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. 12/31/2014. | Book Value Adjustment 0 (47,456) 7,456 09/26/2036.
47232D AM 4 | JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47. .| 12/26/2014. | MBS Paydown. 99,033 99,033 99,033 98,966 414 414 99,033 0 01/26/2047.
47232D AS 1 | JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47..........ccccooueuuururueuuuneee | .. | 11/26/2013. | MBS Paydown 0 0 2 | 01/26/2047.
47232D AS 1 | JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47...........ccccccuvuuvvvvrvnueeen. | .. | 12126/2014. | Pass-Through Los: 65,980 21471 79 79 10,498 | ..oovvvvvvvvvrrnrens | o (10,498)] ........(10,498) [ ..........1,061 | 01/26/2047.
47232D AS 1 | JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47...........ccccocuuvuvvrvrununeees | .. | 12/31/2014. | Book Value Adjustment 0 (10,498) | cevovvvcvcrcrcrcrens | ceverenen 10,498 | .......... 10,498 01/26/2047.
47232D AT 9 | JMAC 2009-R5 4A1 SEQ SSNR CSTR 9/26/36............cocooommmmmmmvminnnnns | o 06/26/2014. | MBS PaydOWN........c.cocvvvvvevnrvvennvnsssnnnnnnnsssnsssssnssssssessssseees | coevssesesssesesssssssssssens | covessssenennd 47912 | oo 47,912 | oo 47,912 33,590 cerreeeen 14323 | [ i 14,323 47,913 0 ...704 | 09/26/2036.
47232D AU 6 | JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36...........ccccceeeeecerecevereccs | - | 12/26/2014. | MBS PaYAOWN.........oocovovecicscscscscsiesecssesessssvesesisisesinines | covvevevcsencsesescseseneness | v 76,952 76,952 72,960 75,483 (5) (5) 76,952 0 ....3,164 | 09/26/2036.
47232D AW 2 | JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36............cocoovmmmmmmmvvinnnnns | o 12/26/2014. | MBS Paydown. 56,733 56,733 57,716 56,451 150 150 56,733 0 ...1,548 | 01/26/2036.
47232D BH 4 | JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36............cocouvmmvmmmvvvienenns | o 12/26/2014. | MBS PaydOWN............coovevircscscscscscscscsiscssssssssssssssssssssiseses | covvevesenesesesescsssesssens | covevescsens 153,026 | ...........153,026 | ............ 153,026 149,316 2,793 2,793 153,026 0 371 1 09/26/2036.
47232D BN 1 | JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36...............ccccccrevvrureeenes | . | 09/30/2014. | Book Value Adjustment 0 (5,280) 5,280 5,280 09/26/2036.
47232D BN 1 | JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36. .| 12/26/2014. | Pass-Through Los: 63,456 20,520 (139) (139) 5,280 (5,280) (5,280)] ..............180 | 09/26/2036.
47232D BP 6 | JMAC 2009-R58A1 SEQ SSNR CSTR 7/26/37. 12/26/2014. | MBS Paydown. 266,700 266,700 266,700 264,980 538 538 266,700 0 9,687 | 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37.. 12/26/2014. | Pass-Through Loss 136,152 82,762 (2,949) (2,949) 0 6,600 | 07/26/2037.
47232D BU 5 | JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37. .1 03/31/2014. | Book Valug AQIUSIMENL.............ccuwvvvvevevevivirivsvssivesinssesnnens | cvvvvvssnnssssssssnssnsenenns | ceveeeneneeesesssessseseess | cvovesesesesssivevisisenens | oo 12,440 crrrenennn88,292 | s [ i 48,292 (WIE: )] R I 1,780 | ......cceee. 1,780 07/26/2037.
47232D BU 5 | JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37..........cccccvvvvvvvvvvvennneee. | . | 04/26/2014. | Pass-Through Loss 34,971 34,124 (32,760) (32,760) LV 5 R I (12,721)] .......(12,721) ...328 | 07/26/2037.
47232D BU 5 | JMAC 2009-R58A6 MEZ SSUP CSTR 7/26/37...........cccooueuuuuuuuucuunce | .. | 11/26/2011. | MBS Paydown 83,575 [ .ooovvveeevvviiinivnninininens | rovevenssssssssssssenns | ceverens (17,312) | oo | v (17,312) (RTORZ10) ) PN ISV 10,940 | ..o 10,940 coovevenenees | 0712612037
47232D CG 5 | JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36..........cccceescecccccscucccs | o | 1212112014, | MBS PaYAOWN.........oocococccscccccscsicsscssssssssssesssisisisinines | cvvvevesesescsnsesesesesesens | v 73,153 73,153 73,153 73,153 0 73,153 0 ....1,306 | 05/21/2036.
47232D CL 4 | JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36.........cccceeccececcccrerere ..| 12/21/2014. | Pass-Through Loss 22,358 6,854 (248) (248) 22,358 (22,358) (22,358) 369 | 05/21/2036.
47232D CL 4 | JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36.........cccceeeceeccccccccce. ..| 12/31/2014. | Book Value Adjustment. 0 (22,358) 22,358 22,358 371 1 05/21/2036.
47232D CU 4 | JMAC 2009-R5 13A1 SEQ SSNR CSTR 4/26/47.............cccocecucucecucece | .. | 07/26/2014. | MBS PaydOWN...........cccicicicicicicicccscscissisisscsssssiscsiiiies | v | e 46,544 | ... 46,544 | ............: 46,544 248 248 46,544 0 ...454 | 04/26/2047.
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47232D CV 2 | JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47..........coovvvvvvveeiirianans ..| 12/26/2014.| MBS Paydown 20,270 20,270 20,270 20,242 1 1 20,270 0 510 | 04/26/2047.
47232D CY 6 | JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47............cccoeeuvurrrvvernnns ..| 12/26/2014. | Pass-Through Los 86,063 50,226 (381) (381) 33,724 (33,724) (33,724)] ..........1,609 | 04/26/2047.
47232D CY 6 | JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47..........ccoovveveveverirninnns ..| 12/31/2014. | Book Value Adjustment. 0 (33,724) 33,724 33,724 04/26/2047.
47232D CZ 3 | JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37.........cccesvcvevececececnes | o | 1212612014, | MBS PaYAOWN........cooccesescscscscsssssssresssesesssesesesesesenenes | covvevesesssesesssesssesssens | ceveeesesens 137,850 .. 137,850 | oo 135,155 134,699 v 1,204 1,204 137,850 0 ...4,401 | 06/26/2037.
47232D DB 5 | JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37............cccoeeumcrrrevennnns .| 12/26/2014. ] Pass-TArough LOSS..........cvcvveceemmmerreereeeeeeesseeneeeseveseeins | cevvevesssssseeeeesesisnens | eeeevevessessenseeesessnns | eveeeeevsennns 17,986 6,569 (146) (146) AT IO I (17,976)] ........(17,976) | ..............769 | 06/26/2037.
47232D DB 5 | JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37.........cccoevvvvevevvrenninnns ..| 12/31/2014. | Book Value Adjustment. 0 RVAT(5)) [ I 17,976 | ..o 17,976 coenenenne | 06/26/2037.
47232D DC 3 |JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37.........ccccceoeeeresececceee | .. | 12/26/2014. | MBS Paydown 251,112 251,112 251,112 237,276 rereeeeeen 13,962 | e [ i 13,962 251,112 0 8,395 | 08/26/2037.
47232D DF 6 | JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37........ccccomevvvevevevieninnns ..| 12/26/2014. | Pass-Through Los 5,487 1,459 (2) (2) 5,487 | coovvvvvvvrvenreeens | e (5,487) (5,487) ...182 | 08/26/2037.
47232D DF 6 | JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37........cccoomvvuvevevevennennns ..| 12/31/2014. | Book Value Adjustment. 0 (5,487) 5,487 5,487 08/26/2037.
47232D DG 4 | JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37. .| 1212612014, | MBS PaYdOWN.........ccvvvvvnnenencnnnncennecennesnenenesesesessseseseseses | covvevesesesssssssssssssnsnss | sevsvesenens 199,542 ..199,542 | ....oouueee 199,542 199,267 45 45 199,542 0 8,273 | 08/26/2037.
47232D DN 9 | JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37 05/31/2014. | Book Value Adjustment. 0 (10) 10 10 08/26/2037.
47232D DN 9 | JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37 12/26/2014. | Pass-Through Los: 36,562 9,987 (17) (17) 16 (16) (16) [ . 08/26/2037.
47232D DQ 2 | JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/35. .| 12/26/2014. | MBS PaydOWN.........cooovvvrnnrenenenenncennececcceneneseseneseseseseseseses | covvevssesssssssssssssssssnns | sevsveseiens 196,695 ...196,695 | ............ 196,695 180,786 PO 1) 1,395 196,695 0 3,313 | 09/26/2035.
47232D DW 9 [JMAC 2009-R5 18A2 SUB SSUP CSTR 4/37........cccommvvvviviviivviiininninns .. [ 12/26/2014. | MBS PaydOowN..........coocovvvvevmvennnnnennncnnnennensneeenssesssenesesesenes | covvevssesssssssssssssssssnns | sevesesssens 120,377 120,377 | s 112,064 113,501 3,843 3,843 120,377 0 2,525 | 04/26/2037.
47232D DW 9 [JMAC 2009-R5 18A2 SUB SSUP CSTR 4/37........ccoommmvvvvviviivviiininninns ..| 12/31/2014. | Book Value Adjustment. 0 0 04/26/2037.
47232D EA 6 | JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37........ccocucvuvcrcrcrcncncncncncees | oo | 111262014 | PasS-THIOUGH LOSS......cocvvvvvvecerercnenenenencncnenencnenencncnenenenes | covveeeeeseessssssssssssssess | covvsesesessssssssssssesens | covevevivene 17,187 2,908 3 3 AT DO B (17,187)] ..0eeee(17,187) | ..............318 | 04/26/2037.
47232D EA 6 | JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37..........ccococvuuuvurercrnncncncnes | .. | 12131/2014. | Book Value Adjustment 0 (17,187) | covvvevcrcvcrcrcncns | v 17,187 | oo 17,187 coovenees | 04126/2037.
47232D ED 0 |JMAC 2009-R5 19A3 SUB SSUP CSTR 6/26/37.........cccceeeeececcccccruccs .. | 12/26/2014.| MBS Paydown 58,402 58,402 31,027 57,730 562 562 58,402 0 1,243 | 06/26/2037.
47232D FG 2 | JMAC 2009-R5 24A2 SUB SSUP CSTR 12/26/36...........cccccvvvevrvcrcnens | o | 12126/2014. | MBS PaYAOWN........cooccsescscscsiscsissssssssesesesesesesesesesenenes | covveeenescnescsssencsescsens | cevceesesess 148,568 .. 148,568 | ........... 148,568 148,358 62 62 148,568 0 4,032 | 12/26/2036.
47232D FM 9 | JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37..........ccocewvvvvvvvvennnnnns .. | 12/26/2013.| MBS Paydown 0) (0) (0) 0 (0) 0 06/26/2037.
47232D FM 9 | JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37..........ccoouwvvvvvvvvvnnennns .. [ 12/26/2014. | Pass-TAroUGh LOSS............ccuuuuummmmuemmmmmmmemmmesssssssssesesesesenes | wvssssssssssssssssssssssssnss | soveeesssessseeseeeeeeeeees | ceveeeeeeeeees 16,032 3417 226 226 URIISITN IO (13,455)] ........(13,455) [ ..............235 | 06/26/2037.
47232D FM 9 | JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37 .| 12/31/2014. | Book Value Adjustment 0 RIS N IR 13455 | ..o 13,455 06/26/2037.
47232Q AA 1 | JMAC 2009-R2 1A SEQ CSTR 11-37 RE... 12/26/2014. | MBS Paydown. 254,038 254,038 246,894 217,556 1,833 254,038 0 8,573 | 11/26/2037.
47232V AA 0 | JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37. .| 12/26/2014. | MBS Paydown. 68,736 68,736 68,736 68,320 13 13 68,736 0 2,679 | 02/26/2037.
47232V AE 2 | JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37...............cccccccccvcvcvens | - | 12/126/2014. | Pass-Through Los: 24,461 | oo 19,220 0 0 914 | 02/26/2037.
47232V AF 9 | JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.........ccooouvurvccrcrcrcncncnes | . | 1212612014, | MBS PaYAOWN........cooccvcscscscscscssssssccssssssssssesisisesisines | covvevevcsensscscsesesescsens | ceveveseses 240,604 ....240,604 240,604 239,412 (1) (1) 240,604 0 8,987 | 02/26/2037.
47232V AK 8 | JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37..............cccoocovevcvevenns | - | 12/126/2014. | Pass-Through Los: 85,625 79,572 (224) (224) 0 3,068 | 02/26/2037.
47232V BX 9 | JMAC 2009-R4 9A5 SUB SSUP CSTR 11/26/37........ccccceeccececevcvurars .. | 12/26/2014.| MBS Paydown 285,591 285,591 255,733 285,591 0 285,591 0 6,862 | 11/26/2037.
47232V BY 7 | JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37........ccocvvvvvvvvrervrerenens ..| 12/26/2014. | Pass-Through Los 54971 | oo 17,812 2,621 2,621 54,971 | oo [ e (54,971) (54,971) 1,292 | 11/26/2037.
47232V BY 7 | JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37........ccocvvvvvvvervrvrerenens ..| 12/31/2014. | Book Value Adjustment. 0 (54,971) | covvvevcvencrerenens | v 54,971 | ......... 54,971 coovenees | 1112612037,
47232V CA 8 | JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36................cccccccvueuueeer. | ... | 12/26/2014. | MBS Paydown 37,631 37,631 37,631 37,485 123 123 37,631 0 1,393 | 07/26/2036.
47232V CE 0 | JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36..............cc.cccoeeeeeeccccee | .. | 12/26/2014. | Pass-Through Loss 22,488 4,146 (234) (234) 22,488 (22,488) (22,488) 858 | 07/26/2036.
47232V CE 0 |JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36 .| 12/31/2014. | Book Value Adjustment 0 (22,488) 22,488 22,488 07/26/2036.
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37. 12/26/2014. | MBS Paydown. 51,502 51,502 51,502 51,502 0 51,502 0 04/26/2037.
47232V CM 2 | JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35. 12/26/2014. | MBS Paydown. ..240,017 240,017 240,017 239,563 49 49 240,017 0 9,026 | 11/26/2035.
47232V CP 5 | JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35.... .| 12/26/2014. | Pass-Through Loss 50,301 50,198 (237) (237) 0 1,507 | 11/26/2035.
47232V CQ 3 | JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36.............coorcrcrcrcrcrerens .. [ 12/26/2014. | MBS PaydOwN............ocvvvvvvvvvnvcvcvcnrnennnnnnnnenenenssenssenesesssenes | covvevesssssssssssssssssssess | vovesessnens 194,787 | ... 194,787 | oo 194,787 193,513 525 525 194,787 0 6,962 | 05/26/2036.
47232V CU 4 | JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36................ccccoooooeoeecee | .. | 05/26/2014. | MBS Paydown 0 0 0 0 0 05/26/2036.
47232V CU 4 | JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36...............cc.cc0eeeeeeeceeee | . | 12/26/2014. | Pass-Through Loss 9,798 8,464 (240) (240) 5,609 (5,609) (5,609) ...480 | 05/26/2036.
47232V CU 4 | JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36................ccccooeeeeeecceee | .. | 12/31/2014. | Book Value Adjustment 0 (5,609) 5,609 5,609 05/26/2036.
47232V DC 3 | JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35............ococvvrvrcrcrcreiens .| 12/26/2014.| MBS Paydown. 260,025 260,025 260,025 259,790 19 19 260,025 0 ....7,588 | 09/26/2035.
47232V DE 9 | JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35............ccccoeconeverereveccc | .. | 11/26/2014. ] PaSS-THrough LOSS.....ccvvvvvvrrvrrcrcncrcrercrcsesnseseseseseseseseieies | covveseiesnssssscssssscssscns | o | v 17,552 | oo 13,059 (252) (252) 8,415 (8,415) (8/415) .............764 | 09/26/2035.
47232V DE 9 | JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35.............ccccooeoeeeceeecc | .. | 12/26/2014. | MBS Paydown 4 4 3 0 0) 0) 4 0 0 | 09/26/2035.
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47232V DE 9 | JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35..........ccccoueevvvreeeneee | .. | 12/31/2014. | Book Value Adjustment. 0 (8,415) 8,415 8,415 09/26/2035.
47232V DF 6 | JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36............ccooocoocrevmrcnens .| 12/26/2014. | MBS Paydown. 65,366 65,366 63,655 64,313 A76 476 65,366 0 | . 1,583 | 04/26/2036.
47232V DM 1 | JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36............ccccoeeererevererece | - | 1212612014, | PaSS-THIOUGN LOSS.....cocvvvvvrrrrrrrrncrcrcrerencneneneneneneseneseseneses | covvevsessssssssssssssssseess | covvsesesssssessssssssesans | covevevesines 11,472 2,175 (18) (18) AR OO (11,472)] ... (11,472) | ..............329 | 04/26/2036.
47232V DM 1 | JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36...............cccoeeeeeseeeccee. | . | 12/31/2014. ]| Book Value Adjustment 0 RIY 1) IO I 11472 | 11,472 04/26/2036.
47232V DN 9 | JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36...........ccovvvevvvrecrrcnens .| 12/26/2014. | MBS PaYAOWN..........ccvvvvvnrernnenennnenecenennnnenenssesesesssessseseses | cevvevevesssssssssssssssnsnss | sevevevenend 666,077 666,077 666,077 663,198 929 929 666,077 0 20,777 | 02/26/2036.
47232V DQ 2 | JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36............ccceeecerererereneces | oo | 1172612014 ] PaSS-THIOUGN LOSS.....cocvvvvvrrrrrerercrcrercrencneneneneseneneneseneneses | cevvevsessssssssssssssssseess | covssesesessssssssssssesins | coveveviiani 43,492 37,300 51 51 0 | .1,081 | 02/26/2036.
47232V DQ 2 |JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36.............cccccccccccecns | - | 12/26/2014. | MBS Paydown 4 4 3 0 (0) (0) 4 0 0 | 02/26/2036.
47232V DR 0 | JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36.............cococrcrcrcrcrcrens .| 12/26/2014. | MBS Paydown. 86,151 86,151 86,151 86,887 (374) (374) 86,151 0 3,613 | 04/26/2036.
47232V DV 1 | JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36...............cccoeeeseserecece. | .. | 12/126/2014. | Pass-Through Los: 32,024 | oo 14,311 (126) (126) 10,207 | covvvvveeveverereens | v (10,207) (10,207) ...1,367 | 04/26/2036.
47232V DV 1 | JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36.... .| 12/31/2014. | Book Value Adjustment 0 (10,207) | covevevcvererercrens | ceverere 10,207 | oo 10,207 04/26/2036.
47232V DW 9 [ JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36. 12/26/2014. | MBS Paydown. 23,948 23,948 23,948 0 23,948 0 1,062 | 07/26/2036.
47232V DY 5 | JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36 12/26/2014. | Pass-Through Los: 9,836 (38) (38) 0 394 | 07/26/2036.
47232V DZ 2 | JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36..... .| 12/26/2014. | MBS PaydOWN.........cooovvvrnnrenenenenncennececcceneneseseneseseseseseseses | covvevssesssssssssssssssssnns | sevsveseiens 100,440 | ...........100,440 | ...oocccoee. 100,440 99,624 (34) (34) 100,440 0 ...4,054 | 03/26/2036.
47232V EB 4 | JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36..............ccccoeeeeeeeeeccccc | .. | 12/26/2014. | Pass-Through Los: 7,952 0 0 ...1,194 | 03/26/2036.
47232V EC 2 | JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37.........cococvcrcrcrcrcrcrcrcns .| 12/26/2014. | MBS PaydOWN.........cooovovvrrnnncnnncecncececnccccnencsescsescsesesesesenes | cevvvvesssssssssssssssssssnes | covsissssnennd 41,988 | .ooooeeece 41,988 | oo 42,327 41,889 (509) (509) 41,988 0 ...1,641 | 03/26/2037.
47232V EH 1 | JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37..........ccccceeevevevevereneccc | . | 1212612014 | PaSS-THIOUGH LOSS.....cocvcvvvvrvrrcrerenenenerencncnenencncncncnenenenenes | covveeeeesesssssssssssssssess | covseesesesssssssssssiesins | coviveviicne 17,676 | e 17,818 (115) (115) 0 676 | 03/26/2037.
47232V EJ 7 | JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37.........cccocvcrcrcrcrcrcrcnens .| 12/26/2014. | MBS PaydOWN..........coovvvvnenrncnernncecncccnccncncscscscsesssesesenesenes | covvevesssssssssssssssssssnns | coviiiisinines 72,945 72,945 74,045 72,619 (695) (695) 72,945 0 2,611 | 04/26/2037.
47232V EP 3 | JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37...........ccccooevevevevevenencc | . | 121262014 ] PaSS-THIOUGH LOSS.....coccvvvvvvrererercnencrcrcncnencnencncnencnesenenenes | cevveeesesessscsesssssssseess | covveeeesensscsssscssseians | v 46,253 | .............. 46,951 (517) (517) 424 (424) (424) ...1,786 | 04/26/2037.
47232V EP 3 | JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37............ccccoeeeeeseseeecceee | . | 12/31/2014. | Book Value Adjustment 0 (424) 424 424 04/26/2037.
47232V ER 9 | JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36...........cccocvvvvvevvrerenenns | o | 12/26/2014. | MBS PaYAOWN........coocoviccscscscscssssssssssssssesesesesesesesinines | cocvevcvcsencncsssescsencsess | cevesesesens 176,019 | ... 176,019 | oo 176,019 176,019 0 176,019 0 ...1,413 | 01/26/2036.
47232V EV 0 | JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36................ccccccovecevens | - | 12/26/2014. | Pass-Through Los: 33,577 33,285 (129) (129) 0 ...1,164 | 01/26/2036.
47232V EW 8 | JMAC 2009-R4 24A1SEQ SSNR 5.5 2/26/36..... .| 11/26/2014. | MBS Paydown. 59,134 59,134 59,134 0 59,134 0 ...1,748 | 02/26/2036.
47232V EX 6 | JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36 12/26/2014. | MBS Paydown. 13,807 3,807 13,759 606 606 13,807 0 802 | 02/26/2036.
47232V FB 3 | JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36 .| 12/26/2014. | Pass-Through Los: 14,655 2,119 (261) (261) 6,317 | ooveeeevviiiiinnns [ e (6,317) | ..ovvvrennn(6,317) | ... 611 | 02/26/2036.
47232V FB 3 | JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36..............ccccceeeeeeeeecccee | . | 12/31/2014. | Book Value Adjustment 0 (6,317) 6,317 6,317 02/26/2036.
47232V FK 3 | JMAC 2009-R4 27A1 SEQ SSNR CSTR 06/36...........ccceccccrcccrcrrrrrcs .| 01/26/2014. | MBS PaydOWN...........covvvvvvnnrennnnnenneccnncnccnescsesnsesssesesesesenes | covvvvesesssssssssssssssssnss | covseensnnnnns 18,874 | ..o 18,874 | oo 18,874 18,874 0 18,874 0 284 | 06/26/2036.
47232V FL 1 | JMAC 2009-R4 27A2 SUB SSUP CSTR 06/36.........c.cccoeeecererererererns .. 07/26/2014. | MBS PaydOwWN...........oocvvvvvvvevernrrvrnnnnnnnnnnenenesenssenssssesessseses | covvesevssssssssssssssssssens | sovsvessnens 139,243 ...139,243 60,799 130,657 8,586 8,586 139,243 0 2,851 | 06/26/2036.
47232V FM 9 [ JMAC 2009-R4 27A3 SUB SSUP CSTR 06/36............ccccrcvcvcvcvcvevens .| 121262014, | MBS PaydOWN...........ooovvvvvnnnnnnnncnnenncccccsnncnsscscnssessseseseseses | covvvvevssssssssssssssssssnns | sovsvsseinns 145,112 2145112 | 40,446 109,735 32,486 32,486 145,112 0 ...6,437 | 06/26/2036.
47232V FN 7 | JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36...........ccocvvvvrvrvrvrnienennns ..| 12/26/2014. | Pass-Through Los 2,711 522 145 145 2,711 (2,711) (2,711) 62 | 06/26/2036.
47232V FN 7 | JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36..........ccoovvvvvrvrvrernrerennns ..| 12/31/2014. | Book Value Adjustment. 0 (2,711) 2,711 2,711 06/26/2036.
47232V FU 1 | JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47........cccccccccvcvcccicccnns | o | 12/26/2014. | MBS PaYAOWN........coocovcscscscscscssssssccssssssssssesesssisinines | covvevenesesescscsescsescsens | vevcvesenens 179,571 LAT9571 | 179,571 179,571 0 179,571 0 ..1,071 | 01/26/2047.
47232V GH 9 | JMAC 2009-R4 32A1 SEQ SSNR 6.50 3/26/36..............ccccoeeeeeeeecccce. | ... | 10/26/2014. | MBS Paydown 54,546 54,546 54,546 54,032 515 515 54,546 0 2,500 | 03/26/2036.
47232V GJ 5 | JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36.. .| 12/26/2014. | MBS Paydown. 8,012 8,012 8,012 7,983 29 29 8,012 0 519 | 03/26/2036.
47232V GN 6 | JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. 12/26/2014. | Pass-Through Los: 72,110 5174 24,562 24,562) 03/26/2036.
47232V GN 6 | JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.. 12/31/2014. | Book Value Adjustment 0 (24,562) 24,562 03/26/2036.
47233A AW 7 | JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37. .| 12/26/2014. | MBS PaydOWN............oovvvvvvnrnrcrcrnnccncennnnnncsnsnsesesessseseseseies | covvvvvsssssssssssssssssnsnss | covsvesenens 152,212 2152212 | 140,416 124,954 4,091 4,001 152,212 0 1,931 | 03/26/2037.
47233A AW 7 | JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37............ccccouuuueuuueees | .. | 12/31/2014. | Book Value Adjustment 0 0 03/26/2037.
472330 AA 9 [ JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36.............c.ccoeoeeeeeecece. | .. | 12/26/2014. | MBS Paydown cenn 1,184,939 | L 1,184,939 | ........ 1,113,843 | ... 1,161,204 5,907 5,907 | oo | covvviininnns 1,184,939 0 |....40,930 | 09/26/2036.
475070 AD 0 | JEFFERSON-PILOT 4.75 01-30-14 NC.......ccccoooovvevvivvuvvvvcscccscscccccncaan | . 01/30/2014. | Maturity. et 1,000,000 | ..., 7,000,000 6,507,400 6,992,577 1,423 Y .CT [ 7,000,000 0 |.....166,250 | 01/30/2014.
48124W  AA 7 | JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51........ccocvvvcvrrerrrccc ..| 12/18/2014.| MBS Paydown. 655,115 655,115 | ........... 577,428 616,283 36,461 36,461 655,115 0.....16,852 | 03/18/2051.
48248C AA 2 | KKR 2007-1A A CLO FLT 05/15/2021.......oovvvvvvvvrverrvnrernenenenncnnceeneeeeees .| 11/15/2014. | MBS PaydOWN............coovvvvverrverecerecnccceceneenencsesesesnseseseseies | covvvevvssssssssssssssssnsnss | sevvveseinns 150,481 ..150,481 | ......... 146,181 147,584 ...1,346 1,346 150,481 0 819 | 05/15/2021.
515074 AA 0 | LANDMARK LEASING 6.20 10/01/2022 .| 10/01/2014. | Sinking Fund RedEMPON........cocvvvvvvvrvrercrcrecercrceercnercreees | cvvvvvvvvvnsssssssnsesssesnss | veveveveinns 133,695 .. 133,695 | ........... 132,023 132,390 114 114 133,695 0 6,274 | 10/01/2022.
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035............cccoommevmmmmmvmmmnnnnns | oo 12/25/2014. ] MBS PaydOWN.............coovcvcvcncscscscscscscscscscsisisissssssssssssssanes | evvvevencsesesesesesssesesess | v 410,606 ...410,606 386,355 386,057 2124820 | | 12,420 410,606 0 |....12,442 | 11/25/2035.
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525241 AL 9 |LXS2007-1 WF1 SEQ 7.00 01/25/2037........cevvevvrvveveorcranernnsrnreviinnns o[ 12/25/2014. | MBS PaydOWN.........ccovvvvvvvvrerernrerrrenennnnennsneenssessessssessseseses | coevereresssesesesssessserens | woveesenneeens 44,156 | ... 44,156 28,701 25535 (573) (573) 44156 0]......1359 | 01/25/2037.
525241 AL 9 |LXS2007-1 WF1 SEQ 7.00 01/25/2037........ccooecrrrrvvveercrsnccnnsnnririins .. | 12/25/2014. | Pass-Through Los 62,751 | s 40,788 (266) (266) 62,751 (62,751) (62,751)] ..........1,610 | 01/25/2037.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037........ccevevevererererererasivcviverens ..| 12/31/2014. | Book Value Adjustment. 0 (62,751) 62,751 62,751 01/25/2037.
52525F AA 1 |LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047........cccooeevmmemevmmnevnnennnns | oo | 122512014, MBS PYAOWN.......vvvrirrrnrrrrnennnenneennennnenenenenenenesesesensseses | covvesesssssssssssssssssssnss | sevssesesens 494,575 | ..........494,575 | .......... 430,280 434,006 rerrennnnn39,931 39,931 494,575 0 20,353 | 07/25/2047.
53079 AS 3 [LIBERTY MUTUAL 7.30 06/15/14 .| 06/15/2014. | Maturity. ....3,000,000 .....3,000,000 | .........3,018,236 2,952,512 correeenn BT A8 | i [ i 47,488 3,000,000 0 |.....109,500 | 06/15/2014.
534187 AP 4 |LINCOLN NATL CRP 4.7502/15/2014.........coovvvvrvvrrrrnrernrrrenensnennnenenns .| 02/15/2014. | Maturity. ....1,000,000 | .........1,000,000 980,180 999,676 324 K2 N R 1,000,000 0 23,750 | 02/15/2014.
55312V AB 4 | MLCFC 2006-4 A2 SEQ CSTR 12/12/2049........coovvvemmvvmvreresiscrcsrsracs ..| 12/12/2014.| MBS Paydown 321,873 321,873 | oo 315,738 320,908 965 965 321,873 0 ...15,979 | 12/12/2049.
55312Y AC 6 | MLCFC 2007-5A3 SEQ 5.364 8/12/2048..........ccocvoverercrcrcrcrcrcrcrcreneee ..| 02/12/2014.| MBS Paydown 2,556,793 2,556,793 2,392,639 2,515,704 e B1,089 | e [ i 41,089 2,556,793 0 08/12/2048.
564760 BH 8 | MTTC 2003-1 A1 SEQ CSTR 11/25/2033........cccommmmmmvmmmmmmmveenninnnnnnnnnns .. [ 12/25/2014. | MBS PaydOowN..........coocvvvvvvvvvennrnnenenenenennenseneeesnenssesssesesenes | cveveresesssssssssssssesssens | vevevesesens 519,213 ...519,213 532,193 528,547 (29,532) (29,532) 519,213 0 11/25/2033.
576434 HM 9 | MALT 2003-7 7A4 5.75 11/25/2033 o[ 12/25/2014. | MBS PaydowN.........c.ccvvvveenncnrisiieiiicssscnssssssisenssenenns [ eeevesvsevisiesssenensisiins | cevereieiend 686,513 ...686,513 | ..o 688,873 684,962 (163) (163) 686,513 0 11/25/2033.
57643M LZ 5 | MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36 12/25/2014. | MBS Paydown. 262,267 262,267 256,735 256,050 .(215,195) (215,195) 262,267 0 05/25/2036.
57645T AA 5 | MARM2007-HF2 A1 SEQ SNR FLT 09/25/2037 12/25/2014. | MBS Paydown. 863,226 863,226 112,868 .12,868 863,226 0 09/25/2037.
581557 AW 5 | MCKESSON CORP6 02/15/14 .| 02/15/2014. | Maturity. ....2,000,000 | ......... 2,000,000 2,002,848 (2,848) (2,848) 2,000,000 0|.....65000 |02/15/2014.
589331 AP 2 | MRK-CALL12/14 4.00 06/30/2015 .| 12/01/2014. | Make Whole Call ....3,064,590 | ........ 3,000,000 3,029,424 | oo | (17,853) | ccvcvevcvcrcrcrcrcncnes | v (17,853) 3,011,571 53,019 53,019 |......110,333 | 06/30/2015.
59020U W4 3 | MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35.........cooovvvvverreeerccnccees | oo | 1212512014, | MBS PAYAOWN......ooovvvvvveeivivveviiviivisssssisesesssesssssssssssssssesenes | ssssssssssssssssssssssssnns | ovevennnens 142,093 | ........... 142,093 | ..ooooooeees 119,535 119,021 e 127199 | e [ i 12,799 142,093 0 | 1,348 | 12/25/2035.
59549P AA 6 | MID-STATE TR 4A ABS 8.33 4/1/2030..........ccccceeeeecesevesesescsesesescvccccs | -« | 10/01/2014. | MBS Paydown. 23,381 23,381 24,018 23427 (36) (36) 23,381 0 | .1,222 | 04/01/2030.
59562V  AK 3 | MIDAMER ENER HLD D 5.00 02/15/2014...........cccoomemvevevivevviinierenenens .| 02/15/2014. | Maturity. ....2,000,000 | ......... 2,000,000 | ........ 1,990,340 | ...ooooovenr 1,999,852 148 148 2,000,000 0 ....50,000 | 02/15/2014.
59748T AA 7 | MIDLAND COGEN 6.00 03/15/2025...........coooveeeuescsescsescscscsssssscsisesares ..| 09/15/2014. | Sinking Fund Redemption 37,392 37,392 37,392 37,394 0) (0) 37,392 0 .....1,683 | 03/15/2025.
59748T AB 5 | MIDLAND COGEN VENTURE 5.25 03/15/2025...........cccccceeeeecceeeecccee | .. | 09/15/2014. | Sinking Fund REAEMPON......cocvovvvvvvvrecrrrrnrcnrccncncnencncneees | cevvevnvenevesssesssssessinns | eovviiiiinnnns 12,909 | .ooovvvevenen 12,909 | oo 12,909 0) 0) 12,909 0 642 | 03/15/2025.
604668 AA 1 | MRMX2011-1A A ABS 6.25 10/20/2021..........cccccccccccccvccievennnnnnnnnns | - | 07/20/2014. ] MBS Paydown, 351,223 351,223 356,491 353,990 (922) (922) 351,223 0 ...10,976 | 10/20/2021.
604668 AA 1 | MRMX2011-1A A ABS 6.25 10/20/2021...........cccccccccecccvcccccccvcvcicnns | - | 08/20/2014. | Liquidation 554,074 534,502 | ........... 542,611 538,804 (2,957) (2,957) GRYHCIcV [ 16,382 | ..ooveve 16,382 ....27,843 110/20/2021.
60687V AE 5 | MLCFC 2006-3 A4 SEQ 5.414 7/12/46... .| 12/12/2014. | MBS Paydown. ..213,804 213,804 211,298 212,793 659 659 213,804 0 .....4,083 | 07/12/2046.
61751D AE 4 | MSM 2006-17XS A3A SEQ STP 10/25/46.. 12/25/2014. | MBS Paydown. ..100,611 100,611 68,164 64,519 20,182 20,182 100,611 0 2,249 | 10/25/2046.
61751M AU 8 [ MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047 .| 12/25/2014. | MBS Paydown. 306,755 306,755 279,434 5,148 5,148 306,755 0 .....5,768 | 07/25/2047.
61755F AA 3 | MSST 2007-1 A1 SEQ FLT 06/25/2037..........cccovvvvvvvvvvvnvvnnvvnnnnnnnnnnnnnns | - | 12125/2014.] MBS Paydown, 357,028 357,028 | ........... 315,523 322,380 cereeeeen 11348 | e [ i 17,348 357,028 0 ...438 | 06/25/2037.
61758M AA 5 [ MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE.............ccoomvvvvvvnnnnns .. [ 12/26/2014. | MBS PaydOwN..........coocvvvvvvvevcrenrvnnnnennnnsnenenecenesesssesesessseses | covvevesesssssssssssssssssens | sovevessnens 787,926 .. 787,926 | ..o 818,281 811,222 | oo | (UIER:Z D (T (19,841) 787,926 0 26,861 | 04/26/2036.
61758V  AH 0 | MSRR 2010-R2 3A SEQ 6.50 10/26/37..........cocveveverererererirenersnesenesnnnns .. [ 12/26/2014. | MBS PaydOwWN..........coocvvvvvvvvvcnnnnnnnniennnnnnenenenenssenssesesessseses | covvevesesssssssssssssssssens | sovevessnens 408,660 ...408,660 | ........... 408,660 409,579 | coovvvvvvvvvrrvrrerenns | ceveeeeeeed (IR:HE:) T [N I (1,818) 408,660 0 ...13,762 | 10/26/2037.
61758V  AQ 0 | MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............ccomemmvvvvivivviiininnens .| 09/26/2014. | Pass-Through Loss 36,662 | ..o 15,349 (46) (46) 36,662 | ..ooovvvvviiiiiiinns [ e (36,662)] .........(36,662) ...961 | 10/26/2037.
61758V  AQ 0 | MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............ccoommvvvvvviviiriiniinnns .1 09/30/2014. | Book Value Adjustment 0 (36,662) | .ovovcvcvercrcrcrcns | v 36,662 | .......... 36,662 cocvevnnenenees | 10/26/2037.
617600 AA 1 [ MSRR2011-KEYA 1A SEQ SSNR 4.25 12/17/40............cccccccvcvcens | - | 12/19/2014. | MBS Paydown ...1,408,602 | ... 1,408,602 | ....... 1,387,638 | ..oooovene 1,397,601 9,239 LJcie I PRI I 1,408,602 0 ....30,385 | 12/17/2040.
61915R  AB 2 | MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35..........ccoovvvvvvvrrrrrrrnrrinnrnnnns .. | 12/25/2014.| MBS Paydown 69,461 69,461 38,203 43,931 crrrenenen 18,458 | e [ i 18,458 69,461 0 201 | 05/25/2035.
62942K  AA 4 | NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043...........c.cccoeooneverererere .| 12/25/2014. | MBS Paydown, e 164591 | 157,184 933 933 164,591 0 .....2,496 | 07/25/2043.
638612 AH 4 | NATIONWIDE FIN 5.10 10/01/2015....... .1 07/18/2014. | WELLS FARGO BROKERAGE SERVICES 1,000,000 973,780 993,745 1,943 995,688 55,802 55,892 ....60,156 | 10/01/2015.
643528 AB 8 | NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36. 12/25/2014. | MBS Paydown. 2,531 9,377 13,584 0 283 | 07/25/2036.
643529 AC 4 | NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36.. 12/25/2014. | MBS Paydown. 68,472 5,534 43,002 68,472 0 1,393 | 10/25/2036.
643529 AD 2 | NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36.. .| 12/25/2014. | MBS Paydown, 34,236 34,236 22,767 21,506 34,236 0 696 | 10/25/2036.
65504L AA 5 | NOBLE CORP 7.37503/15/2014. R[ 03/15/2014. | Maturity ....3,000,000 | ......... 3,000,000 | ...... 2,990,850 2,999,560 3,000,000 0 |....110,625 | 03/15/2014.
65535V KU 1 | NAA 2005-WF1 2A2 SEQ 4.786 03/25/2035............coocommmmmmmviriiinninnnnns .. [ 12/25/2014. | MBS PaydOwN............ccovvvvvvvvcnencvennnennnnennnnnenenenesseesesesesenes | covvevevssssssssssssssssssnns | vovevessnens 240,732 | ...........240,732 223,580 235,167 3,585 3,585 240,732 0....6491 | 03/25/2035.
65536M AC 1 | NHELI2006-HE2 A3 SEQ FLT 03/25/2036. .| 12/25/2014. | MBS PaydOWN............ooovvvvnnrnnennnnnnnncennnsnsesesnsesesesssessseseies | covvvvssssssssssssssssssssnss | covevesesens 317,831 | ..........317,831 | ......... 1,110,067 e TAATB | e [ v 114,478 317,831 0 563 | 03/25/2036.
65538P AA 6 [ NAA2007-1 1A1A SEQ STP 3/25/2047.........ccoomovrmrmimrmrmrirmrmnninininninnns .. | 12/25/2014.| MBS Paydown. 31,952 31,952 34,834 19,039 (803) (803) 31,952 0 964 | 03/25/2047.
65538P AA 6 [ NAA2007-1 1A1A SEQ STP 3/25/2047..........coccccvcccccccmriirinnininnns .. | 12/25/2014. | Pass-Through Loss 21,902 20,745 (15) (15) 0 ...494 | 03/25/2047.
667294 AW 2 | NORTHWEST AIRLINE 7.041 04/01/22..........cccocecevevevevevevevevevcvivivins ..| 10/01/2014.| Sinking Fund Redemption 30,642 30,642 31,408 31,265 (38) (38) 30,642 0| ..1,576 | 04/01/2022.
66989H AA 6 | NOVARTIS CAPITAL4  02/10/14........iviiiicicscscscscssscccssccsscsscss .1 02/10/2014. | Maturity ....3,000,000 | ......... 3,000,000 | ....... 3,113,370 | ...oocceo 3,002,888 (2,888) (2,888) 3,000,000 0].....61875 | 02/10/2014.
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67021B  AC 3 [ NIICAPITAL CORP 8.875 12/15/2019.........ccccvemmmmrerrreriirrresnscrererennnns .. 02/28/2014. | GOLDMAN SACHS.........cosevevesesesssssssssssssssssssssssssssssssinns | evvverererereseseresesesesens | vevevererens 210,000 | ............500,000 | ............ 371,250 216,250 0 216,250 | ccovvcrvrvverens | e (6,250) | ...........(6,250) | ...........9,861 | 12/15/2019.
679574 AG 8 | OLD DOMIN ELEC 6.21 B 12/01/2028. .| 12/01/2014. | Sinking Fund Redemption 83,333 83,333 92,021 90,735 (773) (773) 83,333 0| .n5,175 | 12/01/2028.
68383N BN 2 | OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035........cocouvcvcrcvccercrenenes | o | 12125/2014. | MBS PaYAOWN........ccccoesesescssscssssssssesssesesssesesesesesenenes | cvvveveseessesesssesesesssess | ceveeesesens 180,978 | ........... 180,978 | ..ooooveeees 139,127 144,674 cereeeene 11267 | e [ i 11,267 180,978 0 ...482 | 07/25/2035.
68504R  AA 6 | ONGLT 2014-AA A ABS SNR 2.29 07/09/2029.........ccouvurerrrrrerrrrrrrse .| 12/09/2014. | MBS PaYdOWN..........ovvvvvvnrnnnnenenneernnenencenensnssesssesssessssseses | covvevevesssssssssssssssesnss | sevsvesenens 102,224 | ..........102,224 | .......... 102,206 5 5 102,224 0 | .vennnnnd59 | 07/09/2029.
693304 AN 7 | PECOENERGY 5 10/01/14. .| 10/01/2014. | Maturity. .....4,000,000 ...4,000,000 | .........3,995,400 3,999,305 695 895 | coovvvvvrreenrrrnnnns | e 4,000,000 0 |......200,000 | 10/01/2014.
69331C AE 8 |PG&ECORP5 04/01/14 .| 04/01/2014. | Maturity. ....3,000,000 ....3,000,000 | .........2,983,680 2,999,090 910 910 3,000,000 0|.....86250 | 04/01/2014.
693456 AA 3 | PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043..........cccoooererereveverereres ..| 12/25/2014.| MBS Paydown 202,463 202,463 | ........... 197,275 222 222 202,463 0 3,664 | 09/25/2043.
705006 AB 0 | PEARSON PLC 5.70 06/01/2014. R[ 06/01/2014. | Maturity. ...1,000,000 | ......... 1,000,000 | ......... 1,014,960 | .....cococnr 1,000,856 (856) (EC1S6) ) [RRRRRRRRRRT 1,000,000 0 ....28,500 | 06/01/2014.
72447X  AC 1 | PITNEY BOWES INC MTN 5.75 09/15/2017.....ccooovmmummermmmmmviiiiiiininninns ..| 03/18/2014. | Cash Tender. 967,317 1000r.849,000 [ oovovvnenn 838,838 844,540 ..4,460 4,460 849,000 118,317 | 118,317 09/15/2017.
743263 AM 7 | PROGRESS ENERGY 6.05 03/15/14. ] 03/15/2014. | MALUTIY .....coooevererererererrrsisisssmmssssmsssssssssssssnsinnns. | sevvessnssnssssssssssssssenss | ceeeeenn 1,000,000 | ........1,000,000 [ ............ 997,250 999,870 130 130 11,000,000 0 03/15/2014.
744448 BX 8 | PUBSERV COLO 15 5.50 04/01/2014... 04/01/2014. | Maturity. 993,710 999,808 192 11,000,000 0 04/01/2014.
744593 AC 8 | STEER-IBM-Z2 6.415 06/01/18 .| 12/01/2014. | Sinking Fund Redemption 98,274 100,106 1,046 101,376 0 06/01/2018.
747262 AA 1 | QVC INC7.50 10/01/2019. .1 09/07/2014. | Make Whole Call..............cvcvcccccsvscscsvscsvscsvsvssnnnnnnns | covvennnennnnnnensnsnensnenns | ceeeeenn 1,042,050 | .........1,000,000 [ ........... 990,000 993,154 6,846 6,846 | ...oooovvvvrerrrrinns | v 1,000,000 [ .ooovvveveveverernns | v 42,050 | .......... 42,050 ..70,000 | 10/01/2019.
749239 AD 1 | RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046............ccocvvvvvrrrrrrrrnncrcncrcees .| 12/25/2014. | MBS Paydown. 350,147 350,147 323,449 326,715 7919 7919 350,147 0 610 | 08/25/2046.
74924S  AB 2 | RASC 2007-KS1 A2 SEQ FLT 1/25/2037.........cccoovvvvvvvvvevnervvenevennnennnes | oo | 071252014, | MBS PAYAOWN.....oovvveevvvivvvvvvviviiiisivisssssesesssesssssssssssssesesenes | ssssssssssssssssssssassnnns | osevmnnnnns 446,343 | ...........446,343 397,245 446,343 0 446,343 0 392 | 01/25/2037.
74924V AB 5 | RASC 2006-EMX9 1A2 SEQ 0.3233 11/25/36........cocvvvevvrercrcncrrrnncnces .. 06/25/2014. | MBS PaydOWN..........coocvvvvvevevenennnennncnnnnnnensnneecssenssenesesesenes | covvevssesesssssssssssssssnns | cevesessnens 794,543 | ........794,543 | ........... 766,734 794,543 0 794,543 0 o115 | 11/25/2036.
749271 AA 0 |RBSCF 2009-RR1 CSA SEQ CSTR SSNR 9/17/39..........cccocuvvvvvuneeee | .. | 02/17/2014. ] MBS Paydown, ...5,000,000 | ........ 5,000,000 | ........ 4,716,420 | ............ 4,967,377 32,623 32,623 5,000,000 0 |...47,985 | 09/17/2039.
74927D BY 1 | RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37........ccocvevevcvcscrcrcrrscrcs .. [ 12/26/2014. | MBS PaydOwN..........coocvvvvvevvvnnrnnnennncnnnnnneneneeecesesssesesesesenes | eovvevesesssssssssssssssssens | sovsssssnens 425135 | .........425,135 | .......... 422,478 422,920 392 392 425,135 0 ...13,351 | 10/26/2037.
74927T AC 5 | RBSSP 2010-9 3A2 SEQ SSUP AFC 10/34 RE.........ccccvererernrernnens ..| 11/26/2014.| MBS Paydown 0 0 10/26/2034.
749289 AA 2 | RBSCF 2009-RR2 CWA SEQ SSNR CSTR 8/48............cccccoucuuuucuuecee | .. | 12/16/2014. | MBS Paydown, 829,669 829,669 | ........... 778,852 805,771 ceeeennnn21,935 21,935 829,669 0 08/16/2048.
749289 AZ 7 | RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51...........cccceeeseeeceee. | .. | 12/16/2014. | MBS Paydown, 26,928 26,928 25,750 26,292 562 562 26,928 0 02/16/2051.
749289 BT 0 | RBSCF 2009-RR2 JPA SEQ SSNR CSTR 5/16/47 .| 12/16/2014. | MBS Paydown. 109,638 v 4,301 4,301 114,158 0 05/16/2047.
74928D AU 9 | RBSSP 2009-17A1 SEQ SSNR CSTR 06/26/37 12/26/2014. | MBS Paydown. 444,688 (481) (481) 463,179 0 06/26/2037.
74928D AV 7 | RBSSP 2009-17A2Z MEZ CSTR 6/26/2037..... .| 06/26/2014. | MBS Paydown. 0 0 06/26/2037.
74928D AV 7 | RBSSP 2009-17A2Z MEZ CSTR 6/26/2037.........cccccoeeeeeeererereveneneeee | .. | 11/01/2014. | Suspense Ledger Adjustment. 0 113,154 (113,154 | ... (113,154) | ....cccvvcvvvcveceee. | 06/26/2037.
74928D AV 7 | RBSSP 2009-17A2Z MEZ CSTR 6/26/2037.........cccccoeeeeeeeevevevuvevenenes | oo | 1212612014, | PasS-THrOUGH LOSS.......ccceeeueuuumrurmriririririverevivisivisisinine [ msmsmsmsmsmsmsmsssmsinnns | eovssssmssmssssssssssssnees | covsvessesenns 40,632 | oo 17,744 I R L) 1,145 IV I I (40,632)] ........(40,632) | ..........2,090 | 06/26/2037.
74928D AV 7 |RBSSP 2009-17A2Z MEZ CSTR 6/26/2037...........ccccoeeeeeeueeescueuuunccee | .. | 12/31/2014. | Book Value Adjustment 0 (153,786) <o 163,786 | ........153,786 06/26/2037.
74928F AY 6 | RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036.............cccommmmvmvvvvvininenes ..| 11/01/2014. | Suspense Ledger Adjustment 0 ICHKIC N  IO (43,536) | ........(43,536) | .....ccovvvevenennnn | 03/26/2036.
74928F AY 6 | RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036.............cccommmmvmvvvviviininns .. [ 12/26/2014. | MBS PaydOwN..........c.ccovvvvvvmvevrernennecenecnnenenenesenennsenesesesenes | covvevevssesssssssssssssssens | wovevesssens 317,999 .317,999 | 180,149 181,549 0 317,999 0 |.....17,766 | 03/26/2036.
74928F AY 6 | RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036.............cccommmmvmmvvvvininnnns .. [ 12/26/2014. | Pass-TAroUG LOSS..........cccuuuummmmmmiememimmssmmmmsssssssssssesssssenes | wvssssssssssssssssssssssssnss | sovvensssessseesssseeeeeess | coveeeeeseeesd 47,640 28,203 0 A7,640 | oo | (47,640)] ........(47,640) ] ...........1,843 | 03/26/2036.
74928F AY 6 | RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036............ccccommmmvmvvviiininnnns ..| 12/31/2014. | Book Value Adjustment. 0 (91,176) | covvvevcvercrcrcrens | v 91,175 | ........ 91,175 03/26/2036.
74928F AZ 3 | RBSSP 2009-3 6A4 SEQ SSNR CSTR 3/26/2036..............ccocvvvvvevenens .| 06/26/2014. | MBS Paydown. 299,847 299,847 305,844 225,295 (1) (1) 299,847 0 5,029 | 03/26/2036.
74928H AA 4 | RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039.. .| 12/16/2014. | MBS Paydown. 449,695 450,846 (2,080) (2,080) 449,695 0.....16,929 | 09/16/2039.
74928U AL 1 | RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36 12/26/2014. | MBS Paydown. 428,320 7,094 7,094 438,153 0 9,647 | 08/25/2036.
749280 AM 9 | RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE. 05/26/2014. | MBS Paydown. 0 0 08/25/2036.
749280 AM 9 | RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE. .| 12/26/2014. | Pass-Through Loss 6,599 4,682 (65) (65) 6,599 (6,599) (6,599) 281 | 08/25/2036.
749280 AM 9 | RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.............cocvvvvrevererens ..| 12/31/2014. | Book Value Adjustment. 0 (6,599) 6,599 6,599 08/25/2036.
74928U AS 6 | RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36...........ccovvvvvvvvvenens .| 12/26/2014. | MBS PaydOWN............ooovvvvvevnnnrenncennnecncnnnencncscscscsesesnseseses | covvvvvvvvssssssssssssssnnnns | covvvesennns 175,398 ..175398 | ... 169,259 170,589 3,288 3,288 175,398 0| ..2,487 | 10/25/2036.
74930A BA 4 | RBSCF 2010-RR4 JP7B SUB SSUP 540 1/49.............ccccccoeuuvuueuunenee. | .. | 08/16/2013. | MBS Paydown. 0 0 01/16/2049.
74930V AA 9 | RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036..............ccccooeeececeoo. | .. | 12/26/2014. | MBS Paydown. 375,153 375,153 361,085 356,725 3,833 3,833 375,153 0 6,040 | 05/26/2036.
74935T AA 9 |RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.............cooervririrenens .. [ 12/15/2014. | MBS PaydOwN.............cvcvvvvvvvcvervccnrecnnncnnenenenenenesesenesesenenes | covvevevisssssssssssssssesnss | covevesenens 409,786 ...409,786 | ........... 409,786 409,551 (88) (88) 409,786 0 |.....15889 | 11/15/2044.
74951P  DQ 8 | RESIF 2005-A B3 SEQ FLT 03/10/2037..........cccccoeeeeevevevevevevevevcvevececcs | oo | 12/10/2014. | MBS PYAOWN.....ooovvvevvvvveevvvnivinisisisisisesmsssssssssssssssssssssenns | cosvsvsssssssssssssssnns | ovevenenens 705,450 ....705,450 300,992 228,558 80,748 80,748 705,450 0 2,944 | 03/10/2037.
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755920 AF 2 | ROCS-NSC-1998-1 6.375 05/15/2017.......cmvcvevvveviverisercrnrsriiiiirnnnns | 1171512014, PAYAOWN.......coooerrririiiiicrensrieiiessseessssessssisssessssnes. | cvvvevississssesssssessnons | svevssernnnes 73,660 73,660 72,726 73,444 68 68 73,660 0 3,540 | 05/15/2017.
75971F  AY 9 | RAMC 2007-3W AF6 SEQ STP 9/25/2037..........cccooumucrrrvveviirisnscrinnnes ..| 12/25/2014.| MBS Paydown 52,005 52,005 37,443 38,505 coveeeennen 1,569 7,569 52,005 0 |.....1069 | 09/25/2037.
760985 7F 2 | RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.........cooovevevivivivacarivaririririrae .| 02/28/2014. | Suspense Ledger Adjustment (VN UURRURUROOPIRY [FSOOROOPTSUIUURRORTSTIOTS SOUOTOPPPSPROOORR) IDTRRUE 17,759 | oo 17,759 07/25/2034.
760985 7F 2 | RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.........cocovecevevivivavirerarerirircrae .| 07/31/2014. | Book Value AdJUSIMENL............coeeerrrrveveeeisereeneereeinisnns | eevveveiisssssnneeeeviinn | v 17,759 0 17,759 | oo | ol (17,759)] ........(17,759) 07/25/2034.
760985 7F 2 | RAMP 2004-RS7 Al6 NAS 5.22 7/25/34........cocovecevivivivavarerararirircrae o[ 12/25/2014. | MBS PaydOowN..........coocvvvvverevennrnnenenennneneeenseneessesssesssesesenes | cveveresesssssesssssssesssens | vevevevenens 137,536 | ... 137,536 | oo 137,521 74,454 AR 21,418 137,536 0 ...4,070 | 07/25/2034.
760985 7F 2 | RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.........cooovvcevivivivivarivaririrircrane .. | 12/25/2014. | Pass-Through Los 4,181 4,181 0 0 ...125 | 07/25/2034.
760985 UA 7 | RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33.........cooovvvvvvveverirnnernnenienenneniens ..| 12/25/2014.| MBS Paydown 35,537 35,537 35,519 32,948 (301) (301) 35,537 0 ...1,202 | 04/25/2033.
76110H RV 3 | RALI 2004-QS4 A1 SEQ 4.35 3/25/34........ooomvcrirerirecriireserinens .| 12/25/2014. | MBS Paydown. 292,929 292,929 268,396 283,583 6,338 6,338 292,929 0 6,506 | 03/25/2034.
761118 KH 0 | RALI2005-QS15 2A SEQ 6.0 10/25/35........cccecsccvscscssicessscsisisers ..| 05/27/2014. | Suspense Ledger Adjustment 3,166 0 3,165 3,165 10/25/2035.
761118 KH 0 | RALI2005-QS15 2A SEQ 6.0 10/25/35... .1 07/31/2014. | Book Value Adjustment 0 KINTCISTN PR IS (3,165) [ ...vvvrrrrr(3,165) | cocvccvcccccrccccs | 10/25/2035.
761118 KH 0 | RALI2005-QS15 2A SEQ 6.0 10/25/35... 12/25/2014. | MBS Paydown. 83,003 83,003 76,342 62,258 239 239 83,093 0 2,269 | 10/25/2035.
761118 KH 0 | RALI2005-QS15 2A SEQ 6.0 10/25/35... 12/25/2014. | Pass-Through Los: 5,619 0 0 265 | 10/25/2035.
761118 UQ 9 | RALI2006-QS2 1A9 SEQ 5.50 2/25/36.. .| 05/27/2014. | Suspense Ledger Adjustment 562 0 562 562 02/25/2036.
761118 UQ 9 | RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccocecvevescecscsisssissirsiisssaias ..| 07/31/2014. | Book Value Adjustment. 0 562 (562) (562) 02/25/2036.
761118 UQ 9 | RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccccecvevescvescscsssisssisisisiaias .. | 12/25/2014.| MBS Paydown 50,056 50,056 50,025 36,825 157 157 50,056 0 ...1,519 | 02/25/2036.
761118 UQ 9 | RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........cccceeuevesevescscssiissirsiiissaias .. [ 12/25/2014. | Pass-TAroUGh LOSS..........cccuuuuuuummmueummmmevenenemssssssssesesessnenes | svsssssssssssssssssssssssssns | soseeessseseseeeseseseeeees | ceveeeeeeeeees 10,731 | e 10,725 0 0 367 | 02/25/2036.
76111 7K 4 [ RFMSI2003-S10 A5 NAS 5.50 6/25/33..........ccoceevcvesccescrcsssssssssssssssis .. [ 12/25/2014. | MBS PaydOowN...........cccovvvvvvmvnnnrnnennecnnnnnnenenncecenessseseseseseses | eovvevesesssssssssssssssssens | sovsssisnens 166,047 ..166,047 | ........... 171,288 169,420 (3,461) (3,461) 166,047 0 ...4,838 | 06/25/2033.
76111 U5 1 [ RFMSI2003-S4 A4 NAS 5.75 3/25/2033........coovvvvvvmrrereneieneieisscscscsisens .. [ 12/25/2014. | MBS PaydOwN..........ccccovvvvevevnrnnnncnnecnnncnnenennceceseesseseseseseses | eovvevesesssssssssssssssssens | sovsssssnens 126,325 ..126,325 | ... 129,246 128,162 (2,062) (2,062) 126,325 0 ...4,712 | 03/25/2033.
76111X TE 3 | RFMSI2005-SA1 2A SEQ 2.9425 03/25/2035.........cccocovmvvvvveviviinenninns ..| 12/25/2014.| MBS Paydown 51,139 51,139 | oo 48,103 48,091 922 922 51,139 0 804 | 03/25/2035.
76112B  CF 5 | RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032..........cccc0eeeeeecevecseeeeeececee | .. | 04/25/2014. | Suspense Ledger Adjustment. 279 0 279 279 10/25/2032.
76112B  CF 5 | RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032...........ccccceeeeeececccsvevecccccee | .. | 04/28/2014. | Suspense Ledger Adjustment. 4,536 0 10/25/2032.
76112B  CF 5 | RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032... .| 05/27/2014. | Suspense Ledger Adjustment 112 0 10/25/2032.
76112B  CF 5 | RAMP 2004-RS9 Al4 SEQ AFC 10/25/203 07/31/2014. | Book Value Adjustment. 0 4,927 10/25/2032.
76112B  CF 5 | RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032... .| 12/25/2014. | MBS PaydOWN..........coovvvvnnnennnerennicncecncccenesencscncscseseseseneses | covvevsvesssssssssssssssnsnns | sovsisseinns 109,978 ..109,978 | ... 100,507 110,960 | .ooovvvvvvvvvvvvvninnns | v (U413 ] [N I (7,559) 109,978 10/25/2032.
76112B  CF 5 | RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032..........ccccceeeeeeerevevevevenenecee | .. | 12/25/2014. | Pass-Through Los: 1,196 1,040 0 0 (8)] 10/25/2032.
76112B SE 1 | RAAC 2005-SP1 1A5 PAC 5.0 9/25/34.........ooooviiiiiiiciicscscscscscscscscs .. | 12/25/2014.| MBS Paydown 368,469 368,469 355,817 362,630 3,632 3,632 368,469 0 8,768 | 09/25/2034.
77356P AA 0 [ RCTF 2004-1A A1 ABS 5.22 05/17/2021.........cooooovvveviivivivviiviiinininnnnnns o[ 11/15/2014. | MBS PaydOwN..........coocvvvvvevvvenevrnnncnennnnsnenenenesesessssseseseseses | covvevssssssssssssssssssssens | sovesessnens 153,120 ..153,120 | s 152,942 153,065 12 12 153,120 0 5,256 | 05/17/2021.
78444V AB 7 | SLCLT 2010-B A2 ABS FLT 7/15/2042.........ccooouvvvvvcrcrcvcrcscsiscsnscscnnnnn | .. | 12/15/2014. | MBS Paydown 381,905 381,905 381,905 390,403 (2,449) (2,449) 381,905 0 7,546 | 07/15/2042.
78445M AB 6 | SLMA 2010-A2A ABS FLT 5/16/44...........cooovvevcvivcsiscscccscciccscscscccncas | . | 12/15/2014. | MBS Paydown 286,990 286,990 286,990 286,628 54 54 286,990 0 5,339 | 05/16/2044.
784635 AL 8 | SPXCORP 7.625 12/15/2014 .| 01/23/2014. | Cash Tender. ...1,062,280 | ........ 1,000,000 | ......... 1,064,500 | ...ooovevens 1,015,657 (986) ((CL: ) [N [ 1,014,671 | oo | v 47,609 | .......... 47,609 12/15/2014.
80629Q AA 3 | SCHAHIN Il FINANCE 5.875 09/25/2022..........ccoocovsvevsiissiirssssiiisssiics R| 09/25/2014. | Sinking Fund Redemption.................cccwwvvveeevreverencecnererenes | covveveviresesesenessnessnens | wevevevenens 117,333 L7333 | 117,333 117,271 4 4 117,333 09/25/2022.
81683R AJ 3 | SEMINOLE TRIBE 7.804 10/01/2020 .| 10/01/2014. | Sinking Fund Redemption 200,000 200,000 200,000 200,002 0) 0) 200,000 10/01/2020.
81745A AB 3 | SEMT 2013-5 A2 SEQ CSTR 05/25/2043, .| 12/25/2014. | MBS PaydOWN............cococvcvemvvcncncncncncnccccccscscscsesssssssesssssns | covvvvvvinnnensnnsnsnnnsnnnns | cevveennnnn 142,360 | ....ceri 142,360 | .. 134,774 1,050 142,360 05/25/2043.
81745) AA 6 [ SEMT 2013-11 A1 SEQ SNR 3.50 09/25/204 12/25/2014. | MBS Paydown. 237,988 1,224 1,224 241,230 09/25/2043.
81745M AA 9 | SEMT 2013-2 A SEQ SNR CSTR 02/25/2043 12/25/2014. | MBS Paydown. 122,809 1,107 1,107 137,105 02/25/2043.
822582 AF 9 | SHELL INTLFIN 4.00 03/21/2014 03/21/2014. | Maturity. 999,460 | ........... 1,999,974 26 26 2,000,000 .40,000 | 03/21/2014.
82838U AA 7 |SVLF2012-D AABS 3.0 03/17/2025 .| 12/15/2014. | MBS Paydown, 227,413 227,413 226,795 226,842 346 346 227,413 3,334 | 03/17/2025.
833034 AF 8 | SNAP-ON INC 5.8503/01/2014 .1 03/01/2014. | Maturity. ....2,500,000 | ......... 2,500,000 | ......... 2,497,800 2,499,919 81 81 2,500,000 ....73,125 1 03/01/2014.
83546D AA 6 [SONIC 2011-1A A2 ABS 5.438 05/20/2041........cocvvvvvevvvvrcrercrnrernrerenens .| 12/20/2014. | MBS Paydown. 58,500 58,500 58,799 58,712 (32) (32) 58,500 ....1,723 | 05/20/2041.
83612P AC 4 | SVHE 2007-12A2 SEQ FLT 03/25/37.......cvovererermrercrcrcsesescscscscscscsesens .. 06/25/2014. | MBS PaydOwWN.............covvvvvvvvvvnvnrcnnnnnnnnnnnnenssesnsenssesesesssenes | covvevesssssssssssssssesssens | vovesesssens 380,857 | ............380,857 | ......... 1,435,259 crrrenenn 17,958 | e [ i 17,958 380,857 295 | 03/25/2037.
84474W AA 8 | SOUTHWEST AIR 6.53 07/02/19, .| 01/02/2014. | Sinking Fund Redemption 255,585 255,585 226,193 241877 19 19 255,585 8,345 | 07/02/2019.
848239 AA 7 | SPENCER SP HLDG 11.00 05/01/2017..........ccccceeeeeesesesesvccsccvevevenecee | .. | 07/16/2014. | Cash Tender. ....1,062,500 | ......... 1,000,000 | ......... 1,000,000 | ..oooovevens 1,000,077 (77) (U44)) [ — 1,000,000 62,500 62,500 ...17917 1 05/01/2017.
850228 AC 1 | SCFT 2014-AAAABS SEQ SSNR 2.7 05/25/23..........cccoecerevevevevevens .. 12/25/2014. ] MBS Paydown.............cocvvvvvvvvvcvnvcnnncnnnnnnensnesesssesssenesenssenes | evevevevesesssssssesssssssens | vovevevenens 184,220 | ..........184,220 | ............ 184,208 3 3 184,220 0 885 | 05/25/2023.
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Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15

F Current

0 Year's Other- Bond Interest

r Unrealized Than- Total Foreign Foreign | Stock Stated

ei Prior Year Valuation | Current Year's| Temporary | Total Changein| Exchange Book/Adjusted | Exchange | Realized Gain| Total Gain Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment B/ACV. Changein | Carrying Value at | Gain (Loss)| (Loss)on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) | Accretion Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal | Disposal Disposal During Year Date
855541 AC 2 | STARM 2007-S1 3A1 SEQ CSTR 01/25/2037.........cccvevuvcrrvereviririnnnns ..| 12/25/2014.| MBS Paydown 65,076 65,076 59,219 59,345 3,144 3,144 65,076 0 909 | 01/25/2037.
863579 VW 5 | SARM2005-17 5A2 SEQ SSNR CSTR 08/35..........ccocovvivmmmmrcrriiriinnas ..| 12/25/2014.| MBS Paydown 253,836 253,836 | ...ooooonne. 177,686 172,620 cereeeeeen 3706 | i [ i 43,706 253,836 0 805 | 08/25/2035.
86359Y AG 6 | SASC 2006-BC1 A5 SEQ FLT 03/25/2036............cccccccccccvcvesevivnnnens | -« | 12/25/2014. | MBS Paydown. 362,118 362,118 257,104 268,564 cireennnnnn30,925 30,925 362,118 0 642 | 03/25/2036.
86360B AJ 7 | SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036.............ccccomwwenenenes | - | 12/25/2014. | MBS Paydown. 98,442 98,442 227,272 247 247 98,442 0 2,859 | 05/25/2036.
86360B AJ 7 | SARM2006-4 5A1 SEQ SSNR CSTR 05/25/2036..........cccccuwmvmvmve | oo | 121252014, | PASS-TRIOUGH LOSS.......cceeveveverererererresereserevevevevevererines [ mmmsmmmsmmmmmmmsssssmnsnnes | eovvssssssssssssssssssenens | sovsssseesnens 16,967 | ..cccceee. (137,415) 0 16,967 | coovvvvvvverererinns | v (16,967) (16,967) ...426 | 05/25/2036.
86360B AJ 7 | SARM2006-4 5A1 SEQ SSNR CSTR 05/25/2036...........ccccc0e0eeererecee | .. | 12/31/2014. | Book Value Adjustment. 2,771 0 (16,967) | cevevvvcvercrerercns | cevereren 16,967 | ..oovevene 16,967 | ....coovvvvvveenenens | 05/25/2036.
86765B AF 6 | SUNOCOLOGISTICS 8  02/15/14.......ccreescscsesescsssesssesesescsssessses .| 02/15/2014. | Maturity. ....5,000,000 | .........5,000,000 | ........4,999,750 | ............5,000,000 0 0 5,000,000 0 |.....218,750 | 02/15/2014.
872162 AK 8 | TAL 2012-1A ABS 3.86 05/20/2027..........ccoommmmmmmmmemmmmmmmmsmsismsssssssnsnnnens .| 05/20/2014. | MBS Paydown ...1,683,333 | ........ 1,683,333 | ........ 1,682,685 | ... 1,682,776 558 CISTCT VORI IR 1,683,333 0 |.....26,538 | 05/20/2027.
87407P AA 8 | TAL 2013-1A A ABS 2.83 02/22/2038.........ccoeesserererererererererererererenenc | .. | 12/20/2014. | MBS Paydown 290,000 290,000 290,200 290,190 (20) (20) 290,000 0 | .4 445 | 02/22/2038.
87407P AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038..... .| 12/20/2014. | MBS PaydOWN.............ccovvvuvenevcrencncneneneeenenscessesessessssessssess | sevvervrennnnssnsssssnnsnenss | severennnnn 150,000 [ e 150,000 | oo 149,936 149,937 6 6 150,000 0 2,243 | 11/20/2038.
881561 UH 5 | TMTS 2005-8HE M1 MEZ FLT 07/25/2035 12/25/2014. | MBS Paydown. 395,392 452,567 5,833 5,833 462,447 0 2,529 | 07/25/2035.
88157V AB 3 | TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038, 12/25/2014. | MBS Paydown. 65,531 73,216 126,021 0 326 | 08/25/2038.
883145 AJ 3 | TMCL 2011-1A A ABS 4.70 06/15/2026...... R[ 05/15/2014. | MBS Paydown.............cccccvvvmvmmmecnnnnncnnnnnnnnncnencnceensnsnsennsenes | evvvevensssnenesesssssesenens | cereennn 1,800,000 | ........1,500,000 | ........ 1,500,000 | ...ooovovens 1,499,999 1 I VPO I 1,500,000 0 28,733 | 06/15/2026.
883145 AN 4 | TMCL 2012-1A A ABS 4.21 04/15/2027.......coovvvvvvvrenrcnennnnnnneneeeneneneeeees R[ 05/15/2014. | MBS Paydown 833,333 833,333 833,230 833,245 88 88 833,333 0 |.....14,326 | 04/15/2027.
88732 AQ 1 [ TIME WARNER CABLE 8.25 02/14/2014........c.cccceoevevevevevevevevererereres .. 02/14/2014. | Maturity. ...1,500,000 | ......... 1,500,000 | ......... 1,497,735 | ..ooovvene 1,499,929 71 Y AT VORI ISR 1,500,000 0|.....61875 | 02/14/2014.
88732 AR 9 [TIME WARNER CABLE 7.50 04/01/2014..........ccccooevevevevevevevevevereveres ..| 04/01/2014. | Maturity. ....4,000,000 | ........ 4,000,000 | ......... 3,981,360 | ............ 3,998,911 | oo 1,089 LIS U IR 4,000,000 0 |.....150,000 | 04/01/2014.
887389 AG 9 | TIMKEN CO 6.00 09/15/2014. .| 09/15/2014. | Maturity. ...1,000,000 | ......... 1,000,000 | ............ 998,630 999,782 218 T VORI I 1,000,000 0|....60,000 |09/15/2014.
89655Y AA 4 | TRL2009-1A A ABS 6.657 11/16/2039.........ccccummmmmmmmmimimiviimiiesenninnnnnns .| 12/16/2014. | MBS Paydown. 85,883 85,883 85,883 85,824 (4] (1) 85,883 0 | 3,159 | 11/16/2039.
89656C AA 1 | TRL2010-1A AABS 5.194 10/16/2040.........cccoommvmvmmmvmmemmsimmenesnneennnnnns .| 12/16/2014. | MBS PaydOWN.........ccooovvvvnrnrnnncncnnicnnecenecenenesesescseseseseseseses | covvevssesssssssssssssssssnss | sevsvsseiens 167,279 | ..o 167,279 | o 173,486 173,070 | cooovevevevevvverninnns | v (UIVEK)T [ (1,733) 167,279 0 | ......4,941 | 10/16/2040.
89678D AA 3 | TCF 2012-1A A ABS 4.21 05/14/2027.........ccccoeeecevevevcvevevevevevevevevenence | .. | 09/14/2014. | MBS Paydown ...1,683,333 | ........ 1,683,333 | ........ 1,683,125 | ..ooovvene 1,683,154 179 EVATH [ IR 1,683,333 0 ....51,046 | 05/14/2027.
89690E AA 5 | TRMF 2011-1A ATA ABS 4.37 07/15/41.......ooooooeeeeeeiiiiviiiniiininiiiniinninns .. [ 12/15/2014. | MBS PaydOwN..........ccccvvvvvvvvvennnnncnnncnnnnnnenenececssesesesesesesenes | covvevevesssssssssssssssssens | soveseisnens 122,372 | 122,372 | o 122,372 122,372 0) 0) 122,372 0 2,938 | 07/15/2041.
907833 AE 7 | UNION PACIFIC RR 6.7 02/23/19 .| 08/23/2014. | Sinking Fund Redemption 77,122 98,798 74,242 97,683 161 161 77,122 0 3,895 | 02/23/2019.
90783T AA 8 | UNP CO 2004 TRST 04-15.404 07/02/2025.. .| 07/02/2014. | Sinking Fund Redemption ..109,950 109,950 109,950 0 109,950 0 5,349 | 07/02/2025.
908594 AC 8 | UNION TANK CAR CO 4.71 05/15/2020. .| 05/15/2014. | Sinking Fund Redemption 90,909 90,909 90,908 0 0 90,909 0 ...2,141 | 05/15/2020.
909287 AA 2 | UAL 2007 PT TRUST 6.636 07/02/22 .| 07/02/2014. | Sinking Fund Redemption 60,047 60,047 57,945 58,384 76 76 60,047 0 ....3,189 | 07/02/2022.
92553P AE 2 | VIACOMINC 4.37509/15/2014 .| 04/03/2014. | Make Whole Call 3,053,187 | ......... 3,000,000 | ....... 2,978,730 2,996,752 3,248 3,248 3,000,000 53,187 53,187 ....72,188 | 09/15/2014.
92765Y AA 5 |VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023........ccccooeeevererereverercs R| 10/23/2014. | Sinking Fund Redemption 209,972 209,972 209,972 209,972 0 0 209,972 0 < 1,927 | 10/23/2023.
92857W AK 6 | VODAFONE GROUP 5.75 03/15/2016.............cccccccccccirennnennnnnnnnnn | R| 03/26/2014. | Make Whole Call ....3,300,360 | ......... 3,000,000 | ........ 3,013,380 | ....occcee 3,003,905 2,721 2,721 3,006,626 20 293,734 ] .......293,734 ...91,521 1 03/15/2016.
92935H AA 7 |WCP 2010-1 A4.141 11/15/2015. .| 12/15/2014. | Sinking Fund RedeMPRiON..........cccovvvvvvvererercrercncrcncncrcrenes | cevvevvvevnvenessnsssssnennns | v 445,200 ..445200 | .....ooueen 445,356 444,262 (902) (902) 445,200 0 9,894 | 11/15/2015.
93114K  AG 8 | WAL-MART STORES 8.8 12/30/14. ] 07/01/2014. | PAYAOWN......cooovvvvverercrcrencnencncncncecnenncccsesssesesesessseseseseseseses | covvivssssssssssssssssssssnns | v 404,855 ...404,855 | ............ 484,409 409,386 (3,682) (3,682) 404,855 0 ...31,217 1 12/30/2014.
93114K  AG 8 | WAL-MART STORES 8.8 12/30/14. .| 12/30/2014. | Maturity. 65,413 65,413 78,267 (ST R (1,581) [ oo | s (1,581) 65,413 0 8,619 | 12/30/2014.
93934N AR 6 | WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............ccccommmmvmmmmmrviniinnnns .. | 12/25/2014.| MBS Paydown 21,856 21,856 [ oo 17,108 9,895 257 257 21,856 0 81 | 07/25/2036.
93934N AR 6 | WMALT 2006-52CB2 SEQ FLT 07/25/2036.. .| 12/25/2014. ] Pass-TAroUGh LOSS...........cccuuwwmmmmeerevmmmsmsesssssssssssssssssssnsns | sovsssssssssssssssssssssnnnes | soveeesesssessssssseseeeess | eoveeeeeeeeees 19,702 | e 15,422 0 0 73 | 07/25/2036.
94980G AR 2 | WFHET 2004-2 M4 MEZ FLT 5/25/2034. 11/25/2014. | MBS Paydown. 53,063 36,614 35,528 12,874 53,063 0 10/25/2034.
94983T AJ 9 | WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.. 12/25/2014. | MBS Paydown. 154,421 136,855 135,036 .10,117 154,421 0 03/25/2036.
94986L AJ 3 | WFMBS 2007-16 1APO PO 12/28/2037............. .| 12/25/2014. | MBS Paydown, 230,354 230,354 185,003 159,666 28,740 28,740 230,354 0 12/28/2037.
949912 AA 7 | WFALT 2003-1 1A1 SEQ 5.75 9/25/2033 .| 12/25/2014. ] MBS PaydOWN............covvvvvvnvvnnrnnenncccnnnnsenennsesescsssesesessseses | covvsvssssssssssssssssssssnss | covsivssnenees 73,339 73,339 68,022 68,435 3,152 3,152 73,339 0 | 2,171 | 09/25/2033.
96032V AA 9 | WESTR 2013-1A A ABS 2.25 08/20/2025...........ooocvcvcvcrcrcrcrcrcrcrcrcrenens .. [ 08/20/2014. | MBS PaydOwN............ccovvvvvvvvcvenevennnnnnnsnnensnenecenesseesesesesenes | covvevevesssssssssssssssssens | vovevesnnens 217,897 ...217,897 217,897 217,803 46 46 217,897 0 .....1801 | 08/20/2025.
96032V AA 9 |WESTR 2013-1A AABS 2.25 08/20/2025..........coovcvevcrcrercrcrcrcrcrcscserens .. 09/17/2014. | AMHERST SECURITIES CORP.........cccceceiivsiscsisisisisinies | covvevererirerererevsnesenens | vovevevenens 775,775 L T72,041 | 772,041 VRAI(V[CN Y (V210 [N I (1,287) 770,370 5,404 5404 | ......13,871 | 08/20/2025.
96032V AB 7 | WESTR 2013-1A B ABS MEZ 3.75 08/20/2025..........ccccooeoereverererevne .. | 12/20/2014. | MBS Paydown. 305,832 305,832 | ........... ST1ATY | i | v [ ceveeeeeeed (1,002) [ oo | s (1,002) 305,832 0 3,337 | 08/20/2025.
96032X AA 5 |WESTR 2014-1AAABS SSNR PT 2.15 12/26..........ccccccccvccvcs | oo | 121202014, | MBS PAYAOWN......coovvovvreveeiviiieiiiinesnsssisesisssssssssssssssssssssenns | cosssssssssssssssssasnsens | osevennnens 142,805 .. 142,805 | ... 142,259 (36) (36) 142,805 0 276 | 12/20/2026.
961548 AS 3 | WESTVACO CORP 7.50 06/15/2027..........cocccvcvcicccccccccissisiscccccccicas ..| 06/15/2014. | Sinking Fund Redemption 88,000 88,000 89,101 88,885 (885) (885) 88,000 0 3,300 | 06/15/2027.
96928* CN 5 | WALGREEN-AURORA IN 6.66 9/15/2031...........cccccoooeeeserevevevevevececcee | .. | 12/15/2014. | Paydown 23,544 23,544 23,544 23,544 0 23,544 0 858 | 09/15/2031.
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Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current
0 Year's Other- Bond Interest
r Unrealized Than- Total Foreign Foreign | Stock Stated
ei Prior Year Valuation | Current Year's| Temporary | Total Changein| Exchange Book/Adjusted | Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment BJ/ACV. Changein | Carrying Value at | Gain (Loss)| (Loss)on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) / Accretion | Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal | Disposal Disposal During Year Date
96928* CP 0 | WALGREENS PROVIDENCE RI 6.66 10/15/32.......cccocveverererererereieiens ..| 08/18/2014. | Paydown ceeer 1,518,103 | .........1,138,013 | ... 1,138,013 | ...........1,138,013 (U [ S AR KIXVAITN — 200r:380,090 | ........380,090 | .........50,801 | 10/15/2032.
96928* CQ 8 | WALGREEN-IDAHO FALLS ID 6.66 6/15/2033...........ccoocvcvcvevererccencee | .. | 12/15/2014. | Paydown 22,420 22,420 22,420 22,420 0 22,420 0 817 | 06/15/2033.
96928* CR 6 | WALGREEN-CHICAGO 6.66 5/15/2034..........ccoovvvevererererercrerercscssssses .| 12/15/2014. | Paydown 27,449 27,449 27,449 27,449 0 27,449 0| .,000 | 05/15/2034.
96928* CS 4 | WALGREEN-SULPHUR SP TX 6.66 10/15/2033............cccoccovcveve | - | 11/12/2014. | Paydown 983,950 | ...........728,914 ..128914 728,914 0 728,919 255,033 255,033 | .........43,645 | 10/15/2033.
97652P AL 5 | WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044............cccovvvvvverrrrrrrcncs ..| 12/20/2014. ] MBS Paydown. 320,269 320,269 ...318,267 700 700 320,269 0 3,011 | 06/20/2044.
976656 CA 4 | WISC ELEC POWER 6.00 04/01/2014........ccoooevvvvvmsescsvsescssscscsssenences | .. | 04/01/2014. | Maturity. +teer1,000,000 | .........1,000,000 ....998,060 999,898 102 STV [ 1,000,000 0 |.....30,000 |04/01/2014.
989701 BB 2 | ZIONS BANCORP 4.50 03/27/2017 .1 09/24/2014. | Cash Tender. -.......1,000,000 | .........1,000,000 | ............942,500 960,913 ....39,087 RIKOLC A0 O [, 1,000,000 0]....115,185 | 03/27/2017.
3899999. Total - Bonds - Industrial 8nd MISCEIIANEOUS.........c.cocoee s s | e 268,160,140 | .....268,389,649 | .....264,300,241 252,699,492 0]...2273327 0. 2,273,327 0. 265,692,958 0]...2467,182 | ...2,467,182 |...8,094,813 XXX
8399997. TOtAl = BONAS = PaI 4. . e | i 277,050,562 | .....277,280,071 | .....273,581,258 | .......261,349.429 0 2,255,576 0 2,255,576 0. 274,583,380 0]...2467,182 | ...2,467,182 | ...8,363,806 XXX
8399998. Total - Bonds - Summary Item from Part 5. 0 ........20,440 XXX
8399999. T =0 o000 0000000000000 0000000000000 0000000000000 0000000000000 00000000 00000000 00 0000000000000 0000000000000 00O O OO OTOs e oS Osos OO vSsosSsSTosOToTOTOTOTOTOTOTooooorY [POOO 277,050,562 | .....277,280,071 | .....273,581,258 ..261,349,429 0 2,255,576 0 2,255,576 0 .274,583,380 0][...2467,182 | ...2,467,182 | ...8,384,246 XXX
Common Stocks - Industrial and Miscellaneous
910047 10 9 | UNITED CONTINENTAL HOLDINGS I . | 11/13/2014.' ISIGROUP....... | e, 10,167.000 | ........... 563,893 XXX 202,509 384,618 [ ... (182,108) | ..ooovovcvcccccccccicie | i | e (182,108) 202,509 ...361,384 ....361,384 XXX
9099999. Total - Common Stocks - Industrial and MISCEIIBNEOUS..........oioiesosesessssssssesessesses s sisiss oottt teeeesaeseesesmsssessesessesesssessessssssesssssssssssssessasssmsmemenees | smsmssseses 563,893 XXX 202,509 384,618 | ......(182,108) 0 0 (182,108) 0 202,509 0 ...361,384 ...361,384 0 XXX
9799997. Tt = COMIMON STOCKS = PAI 4. s | iisisisiass 563,893 XXX 202,509 384,618 | ......(182,108) 0 (] I (182,108) 0 202,509 0 ...361,384 ....361,384 0 XXX
9799999. Total = COMMON SHOCKS. ... e, | 563,893 XXX 202,509 384,618 | ......(182,108) 0 0 (182,108) 0 202,509 0 ...361,384 ...361,384 0 XXX
9899999. Total - Preferred and Common Stock: 563,893 XXX 202,509 384,618 | ......(182,108) 0 0 (182,108) 0 202,509 0]....361384 | .......361,384 0 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS. ...t s | i 277,614,455 XXX ....273,783,768 | .......261,734,046 | ......(182,108)] .....2,255,576 | .....cococveve. 0 ... 2,073,468 20 ] 274,785,889 ...0]....2,828,566 | ...2,828,566 | ....8,384,246 XXX
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Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current

F

0 Year's Other- Total Paid for

r Par Value Unrealized Current Than- Foreign Foreign Interestand | Accrued

ei (Bonds) or Book/Adjusted Valuation Year's Temporary | Total Change in| Exchange | Exchange | Realized Gain| Total Gain Dividends | Interest

g Date Disposal Number of Carrying Value at Increase | (Amortization)| Impairment BJ/A.CV. Change in | Gain (Loss)|[ (Loss) on (Loss) on Received and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | Accretion | Recognized (12+13-14) BJAC.V. | onDisposal| Disposal Disposal | During Year| Dividends
Bonds - Industrial and Miscellaneous
3622NH__AC 9 | GSCI 2007-1A C CLO FLT 01/21/2020... 07/11/2013 ] ROYAL BANK OF CANADA... 10/20/2013 | MBS Paydown 0 0. 20,440 | ...(38,024)
3899999. Total - Bonds - Industrial and Miscellaneous. 0 0 0 0 0 0 0 0 0 0 0 0 ... 20,440 | ...(38,024)
8399998. Total - Bond 0 0 0 0 0 0 0 0 0 0 0 0. 20,440 | ...(38,024)
9999999. Total - Bonds, Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0. 20,440 (38,024)




Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien Procedures Intangible Assets
Insurer Manual of the Connected with
Description Identification | NAIC Securities | Holding of Such | Total Amount of Such | Book/Adjusted Carrying % of
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Valuation Office) | Company's Stock? Intangible Assets Value Number of Shares Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $..........0.
2. Total amount of intangible assets nonadmitted §$..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2014 of the

ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTME
6 7 8

NTS Owned December 31 of Current Year

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due and
0 Current Year's Accrued
r Unrealized Other-Than- Total Foreign December 31 of
ei Valuation Current Year's Temporary Exchange Current Yearon | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) / | Impairment Change in Bond Not in Due and Effective | When Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B/AC.V. Par Value Actual Cost Default Accrued Rate of Rate of | Paid | During Year Interest
Exempt Money Market Mutual Funds
Invesco Advisors Inc. Treasury Portfolio Cash
825253 30 7 | Management .1 12/30/2014. ] The Bank of New York Mellon...............ccco.... | ...... XXXeooore | en21,102454 | oo L L L L 21,102,454 188 | . | e 0.010 | ......0.010 | Mtly.... 4,758
8899999. Total - Exempt Money Market Mutual Fund: .........21,102,454 0 0 (O I DS9S [ 21,102,454 188 0 XXX XXX XXX 4,758
9199999. Total - Short-Term Investment co 21,102,454 0 0 (] I O3S [ 21,102,454 | .o LTI I 0 XXX XXX PSS I £:): 1 I




Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Count Cumulative Hedge
erpart Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s y Strike Price, | Initial Costof | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Cleari Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, ngho Trade Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central use Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) B./A.C.V. ) | Accretion Items Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants
S&P 500 CALL OPTIONS........cooovvevevvviinnens EQUITY INDEX PRODUCT......ocvcverercrcrenen N/A........ A CREDIT SUISSE.....ocoovememienimicicicinss v .01/07/2014 | .01/06/2015 | ...cvvvvveveveres | crvrracd 447,345 | ...1,826.7700 | ..ocvovererererernrenens coenenn 11,287 23,664 |*#. 23,664 22,724 (10,346) [ oo [ v | I | O
S&P 500 CALL OPTIONS........cooowvevevvvivnnens EQUITY INDEX PRODUCT. CREDIT SUISSE......coovmrmerieicieicness v .01/07/2014 | .01/06/2015 | .....cvovvvvveene .....2,680,776 | ....1,826.7700 LA24478 1 124,478 | ... 119,422 | ..oovvveveriverirne I CIXCR D (SUUSTRTSIOPOPOIOIOTY S I | O
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| CREDIT SUISSE.. .. | .01/07/2014 | .01/06/2015 | ... ....1,826.7700 240,643 [*#. ] ....... 240,643 | .......230,659 ....(109,825)
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| CREDIT SUISSE.. .01/07/2014 | .01/06/2015 ,826.7700 182,955 .(83,928)
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MORGAN STANLEY. .01/07/2014 | .01/06/2015 | ... ....1,826.7700 ...(36,592)
S&P 500 CALL OPTIONS.........coowvvvevivvennens EQUITY INDEX PRODUCT......cocverercrcrenen N/A........ A CREDIT SUISSE......coovemmiemieicieieiess v .01/21/2014 | .01/20/2015 ....1,838.7000 (5,154) I | O
S&P 500 CALL OPTIONS.........coowwvvvvvviiinens EQUITY INDEX PRODUCT.......cocvcrercrcrcncns N/A........ A CREDIT SUISSE.....ocoovoimiririicicieiciiss v .01/21/2014 | .01/20/2015 .. 1,838.7000 | ooovovvvieririririnnns e 88,150 | v 91184 1 L 97,184 (44,138) [ oo [ v I | O
S&P 500 CALL OPTIONS.........ccoowvvvvuviinnens EQUITY INDEX PRODUCT.......cocvcrercrcrcnens N/A........ A ROYAL BANK OF CANADA......cccccocee cvvvenene .01/21/2014 | .01/20/2015 ..1,838.7000 | ooovvvvvririiirininnns JUORONNY £ L7 A IO covreeeeennnn 167,303 | M ] e 157,303 | ......150,787 | ..ooovvvvvrererrrenens PR 4 <1 D) Y N I |
S&P 500 CALL OPTIONS........cooowvvvevivivnrene EQUITY INDEX PRODUCT......cocvererercrcnens N/A........ A BARCLAYS.......cooovuvivererererererersreresererene evesenene .01/21/2014 1 .01/20/2015 | ...cvovvvvvvennns ....4,625,243 | ...1,838.7000 86,785 169,994 | *#. | ...... 169,994 | ... 162,762 | ..oooovvvererernrenes eeeeeeed(79,553) [ e | e I | O
S&P 500 CALL OPTIONS.........cooowvvvvvvivinens EQUITY INDEX PRODUCT.......cocvcrercrcrcnens N/A........ A MORGAN STANLEY.....oooovivmmiiriiireiess v .01/21/2014 | .01/20/2015 | ..ocvvvevevererns | v 1,979,040 | ...1,838.7000 | ...cocoocevevevevevcne e 38,048 | o v 91,027 | 91,027 | ... 87,857 | oo eeeeeend(BABTTY | i | s I | O
S&P 500 CALL OPTIONS.........cooowvvevevivinens EQUITY INDEX PRODUCT.......cocvcvercrcrcncns N/A........ A BARCLAYS.......coovumimirereriresevesssesesesenens evevenens .02/07/2014 | .02/06/2015 | .....cocvvveveres | evens 5,590,710 | ...1,773.4300 | .ooovvvvvvverrrrncrreens [ v 107,752 | covvvvvveveeenenceeeee corveeeennnnn201,633 | M ] e 201,633 | ... 183,674 | oo ereeeene(89,7) [ i | I | O
S&P 500 CALL OPTIONS.........cooowvveveviinnens EQUITY INDEX PRODUCT.......cocvcvercrcrcncns N/A........ A BARCLAYS.......ooovmmmmmmeveriveresesssesesesenens evssenens .02/07/2014 | .02/06/2015 | .....cocvvveveres | evens 5,856,181 [ ...1,773.4300 | .ooovovvvvrerrncncncecns [ v 119,506 225,131 | *#. 225131 | ....205214 | oo ereeeene(99,588) | e | e I |
S&P 500 CALL OPTIONS.........cooowvvvvvvivinens EQUITY INDEX PRODUCT. BARCLAYS........coovumimemeveriverirssssesesesenens evssenens .02/07/2014 | .02/06/2015 | .....cocvvveveres | evene 2,658,806 | ...1,773.4300 | ..oooorercrcrcrcncrens e 80,859 | o covreeeennnn 116,083 | M ] e 116,083 | ......105973 | ..ooovvvrervverrrenen creeeeee(50,550) [ e | e I | O
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MORGAN STANLEY. .. | .02/07/2014 | .02/06/2015 | ... 354,631 | ....1,773.4300 9,555 18,829 | *#. | ... 18,829 | 17,236 | oo | (U417 [ IO
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MORGAN STANLEY. .02/07/2014 | .02/06/2015 ,808,302 ,773.4300 .39,023 84,071 (32,519)
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| CREDIT SUISSE. .02/21/2014 | .02/20/2015 | ... .4,060,964 | ....1,839.7800 80,346 149,790 | *#. | .......149,790 | .....136,399 | ...ooovvvvrvrvririnens creeeene(86,955) [ e | s
S&P 500 CALL OPTIONS.........cooouvveveviinnens EQUITY INDEX PRODUCT. CREDIT SUISSE.......cooooiiririierciincicss v .02/21/2014 | .02/20/2015 | ...vcvvvvveveres | v 2,706,515 | ...1,839.7800 | ..ococvorercrcrercrcrs crerereren80,330 | oo covreneennen 114,392 | M ] 114,392 | ... 104,337 | ..o ereeeeee(50,275) [ e | e I | O
S&P 500 CALL OPTIONS.........cooouvvevvvivinene EQUITY INDEX PRODUCT.......cocvcrercrcrcncns N/A........ A CREDIT SUISSE.......coooiiininiiieicniss v .02/21/2014 | .02/20/2015 | ...cvvvvvevevenes | v 226,508 | ....1,839.7800 5979 11,676 | #. | ....... 11,676 | . 10,679 | oo | v (4,982) | oo | e I | O
S&P 500 CALL OPTIONS.........cooouvvevvviinnens EQUITY INDEX PRODUCT.......cococvercrcrcnens N/A........ A CREDIT SUISSE.......cooooimririesiiincicss v .02/21/2014 | .02/20/2015 | ..cvvvvveveverns | v 4,514,421 | ...1,839.7800 85,441 158,371 | *#. | ...... 158,371 | ... 144,131 | oo eeeeeend TL201) [ i | I |
S&P 500 CALL OPTIONS.........coocuvvvvvviianens EQUITY INDEX PRODUCT.......cocoovercrcrcrens N/A........ A BNP PARIBAS NY......cocvuvuvuvevmvereverenins cvvvevens .02/21/2014 | .02/20/2015 | ...vcvvvvveveres | v 2,069,829 | ...1,839.7800 | ...cococrercrcrercrcrs oo 1,082 | v 91,253 | L 97,253 | .. 90412 | oo ceeeeene(34.201) [ e | IO | O
S&P 500 CALL OPTIONS.........cooouvvvvvviunnens EQUITY INDEX PRODUCT.......cococrercrcrcnens N/A........ A CREDIT SUISSE.......cooooiniemiercicncicss v .03/07/2014 | .03/06/2015 | ....cooveveveves | crered 357,519 | ...1,877.0300 8,720 15811 | *#. | ........ 15,811 | .........13,631 (6,540) I |
S&P 500 CALL OPTIONS..........coowwvvvivvinnens EQUITY INDEX PRODUCT.......cococrurcrcrenens N/A........ A CREDIT SUISSE........ooooiiririreriiiriicss v .03/07/2014 | .03/06/2015 | ....cvevvveveres | ovens 4,889,558 | ...1,877.0300 | ...cococrerercrercrens e OLTT2 | i coirenennnn 161,605 | * ] e 161,605 | .......138,662 [ ......ccovvvvervrenens ereeeene(88,829) [ e | I | S
S&P 500 CALL OPTIONS..........ooouvvevvvvvnnens EQUITY INDEX PRODUCT.......cocoovercrcrcnens N/A........ A CREDIT SUISSE.......cooooiniiriirciiriicss v .03/07/2014 | .03/06/2015 | .....cocvvveveves | ovene 2,173,704 | ...1,877.0300 | .cocoorererercrercrcns e 88,315 | v 80,654 | H. | Lo 80,654 | ........69,326 | ...ccccoooererercrc creeeeee(33,986) [ e | e I | O
S&P 500 CALL OPTIONS.........cooowvvvvvviinnens EQUITY INDEX PRODUCT. BARCLAYS.......oocuimimimmrereresenesssesssesenens evsvesens .03/07/2014 | .03/06/2015 | .....cocvvveveres | v 4,497,128 | ...1,877.0300 86,874 154,135 | *#. | ...... 154,135 | .......132,416 (65,156) I | O
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BNP PARIBAS NY .03/07/2014 | .03/06/2015 | ... .1,711,386 | ....1,877.0300 33,635 79,044 )
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MERRILL LYNCH .03/21/2014 | .03/20/2015 ,531,714 ,872.0100 02,744 179,084 )
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MERRILL LYNCH .03/21/2014 | .03/20/2015 ,080,672 ,872.0100 21,938 )
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MERRILL LYNCH .03/21/2014 | .03/20/2015 | ... ..1,615,459 | ...1,872.0100 34,708 )
S&P 500 CALL OPTIONS..........cocuvuvvvvrinnens EQUITY INDEX PRODUCT. BARCLAYS........coovmmmmmmmrmrireresssssesssesenens svssenens .03/21/2014 | .03/20/2015 | ...cvvveveveveres | v 1,862,341 | ....1,872.0100 | .cccoooooerevcvcverens coerenenn 31,207 86,590 [*#. | ........ 86,590 [ ........77,288 | .cocoovcicvcrivcrens areeeene(27,905) [ e | s IO | S
S&P 500 CALL OPTIONS.........cooovwvvvvvvinnens EQUITY INDEX PRODUCT.......cocoorurcrercrens NAA........ A CREDIT SUISSE.......cooooiiririscsiiiriniss v .04/07/2014 | .04/06/2015 | .....cocvvveveres | ovene 1,606,377 | ....1,865.0900 | ....cccooeoererererene coevenenns 34,486 62,739 | *#. 62,739 | .......51,244 (22,991) I | S
S&P 500 CALL OPTIONS..........coomwvvvvvvennens EQUITY INDEX PRODUCT........ccoorurercrcnens NA........ A BARCLAYS.......coovmmmmmmmrermresesssssesssssesens evssesens .04/07/2014 | .04/06/2015 | .....coovvvvvenes | v 817,210 | ...1,865.0900 | .....cocoovervrercrca. coirereren 16,286 | v 29,301 | L 29,301 [ 23,872 [ oo creeeend(10,858) [ e | s T | F
S&P 500 CALL OPTIONS..........ccoomvmvvvrennens EQUITY INDEX PRODUCT.........cooverercrerens NAA........ A CREDIT SUISSE........ooooiiieiiciiiiiiicss v .04/07/2014 | .04/06/2015 | .....cocvvveveres | ovene 1,314,376 | ....1,865.0900 | ...cccoocoeoerererene crerenenn. 30,663 56,528 [*#. ] ......... 56,528 | ........46,307 (20,442) | IS [ F
S&P 500 CALL OPTIONS..........coowwvvvvvvinnens EQUITY INDEX PRODUCT.......cococvurercrenens N/A........ A BARCLAYS........cooummmmmmmvmrereresesssesssesenens evssevens .04/07/2014 | .04/06/2015 | .....coovvveveres | v 6,075,411 | ....1,865.0900 | ...ooovvvvvvvrrrvrrrrrcs | v 114,792 | oo ciirerennnnnn205,567 | M| ... 205,567 | ......167,303 | .cocoovorcrcrcrcrcnc RN (CK:72: )| I N | I | S
S&P 500 CALL OPTIONS..........cooewvevevivnnens EQUITY INDEX PRODUCT.........coovuvcrcrenens NA........ A BARCLAYS.......cooummmmemmvirireresesssesssesenens cvvvenens .04/07/2014 | .04/06/2015 | .....cvcvvveveres | v 4,215,975 | ...1,865.0900 | .....cococvcrcrcrcrcre oo TA550 | coirinennnnn 132,365 | M ] 132,365 | ......107,515 | ..ooovvererevcrir creeeena(89,700) f e | T | SO
S&P 500 CALL OPTIONS..........cooovvvvvvvinnens EQUITY INDEX PRODUCT........ccoovuvercrenens NA........ A BARCLAYS.......cooummmmmrmvmresssssssssessssseness cvssesens .04/07/2014 | .04/06/2015 | .....cocvvveveres | ovene 2,402,178 | ...1,865.0900 | .....cocoorrrcrurcrere e A3701 | coirenennn 111,403 | M ] 111,403 | .........96,836 (29,134) | IO [ S
S&P 500 CALL OPTIONS..........cooowvvvvvrinnens EQUITY INDEX PRODUCT........ccoovurcrererens NA........ A MORGAN STANLEY.....ooovvvvrrrrrrinirinss v .04/21/2014 | .04/20/2015 | ...ovvvvvvvevenns | v 998,160 | ....1,864.8500 22,887 42,632 | “#. | oo 42,632 | ........35,003 | .cooooroiiriicicien crereend(15,258) [ e | | IS [ S
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| ROYAL BANK OF CANADA. .. | .04/21/2014 | .04/20/2015 | ... ..3,675,039 | ....1,864.8500 | .... 68,856 | .ooverererereeeren ciererennn 116,008 | ] e 116,008 ...93,056 ...(45,904)] ..
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| ROYAL BANK OF CANADA. .04/21/2014 | .04/20/2015 ,400,390 ,864.8500 66,490 282,137 | *#. 282,137 | ......226,641 ...(110,993)] ..
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MORGAN STANLEY. .04/21/2014 | .04/20/2015 | ... ..1,884,037 | ....1,864.8500 42,044 | oo covvnrenenennn 13,060 || L 73,060 59,045 (28,029)
S&P 500 CALL OPTIONS...........cooowmvevinnnens EQUITY INDEX PRODUCT.........coovevermicres NAA........ A WELLS FARGO.......ooiioiiiiiiiciiiciciciiiss v .04/21/2014 | .04/20/2015 | ...cvvvevcvcveres | v 1,961,519 |....1,864.8500 | ......ccccoeoeoererceee ciereren.38,560 90,059 | *#. 90,059 | ........77,205 (25,707) T [ SO
S&P 500 CALL OPTIONS...........coommmvevirnrens EQUITY INDEX PRODUCT.........cooverrrricre NAA........ Ao CREDIT SUISSE........ooooiiieiiciciciciess i .05/07/2014 | .05/06/2015 | .......cocvcvevcc | eveee 1,853,602 | ....1,867.7200 | ......cccoeoeoerecce. v 85,950 | oo coovireeenen 19,878 || L 79,878 60,732 (26,804) T B
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Count Cumulative Hedge
erpart Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s y Strike Price, | Initial Costof | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Cleari Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, ngho Trade Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central use Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) B./A.C.V. ) | Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS........coovmvevevverenrene EQUITY INDEX PRODUCT......cveverercrereren N/A........ .S CREDIT SUISSE....oooovevererermimicinieiess e .05/07/2014 | .05/06/2015 | .....ovovvvveeene wn8,454,354 | .1,867.7200 | coccoveveverererernene e 81,993 | cevvreeennnnn 137,493 | M ] e 137,493 | ...... 103,329 | ..oovvvvvererernrerens RNy 1) | I I | I | SO
S&P 500 CALL OPTIONS........cooovvevevvviinnens EQUITY INDEX PRODUCT......ocvcverercrcrenen N/A........ A CREDIT SUISSE.....ocoovememienimicicicinss v .05/07/2014 | .05/06/2015 | ......vovvvvveeee 105,855,667 | ....1,867.7200 | ...oooovuvrcvrrrvcaccs | o 111,435 | oo cervreeennnn 18T | M ] 188,171 | ... 141,740 | oo creeeene(85,003) [ e | s | I | O
S&P 500 CALL OPTIONS........cooowvevevvvivnnens EQUITY INDEX PRODUCT. CREDIT SUISSE......coovmrmerieicieicness v .05/07/2014 | .05/06/2015 | ......ocoovveeeee .....1,060,742 | ...1,867.7200 22,019 37,403 [*#. | .o 37,403 | ..n28229 | oo ceeeeen(12884) | i | I | O
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| CREDIT SUISSE. .05/07/2014 | .05/06/2015 | ... ...1,867.7200 40,018 (23,344)
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| MORGAN STANLEY .05/07/2014 | .05/06/2015 ,867.7200 48,388 ...(28,226)
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| CREDIT SUISSE. .05/21/2014 | .05/20/2015 | ... ....1,872.8300 40,482 (23,614)
S&P 500 CALL OPTIONS.........coowvvvevivvennens EQUITY INDEX PRODUCT. CREDIT SUISSE......coovemmiemieicieieiess v .05/21/2014 | .05/20/2015 | ....vovvvvvveenns 1,714,244 1..1,872.8300 | e coererenn 31,739 (22,014) I | O
S&P 500 CALL OPTIONS.........coowwvvvvvviiinens EQUITY INDEX PRODUCT.......cocvcrercrcrcncns N/A........ A CREDIT SUISSE.....ocoovoimiririicicieiciiss v .05/21/2014 | .05/20/2015 | ...cvvveveveveres | v 7,132,849 | ...1,872.8300 | .ooovvvvvvverencncnreens [ v 143774 | oo correeeennnnn 280,763 | M ] e 240,763 | ......180,857 | .cocoorcrcrcrcriicnc creeeene(83,868) [ e | I | O
S&P 500 CALL OPTIONS.........ccoowvvvvuviinnens EQUITY INDEX PRODUCT.......cocvcrercrcrcnens N/A........ A CREDIT SUISSE.......cooooirriniciiieicniss e .05/21/2014 | .05/20/2015 | ...cvvvvveveverns | evens 3,391,668 | ...1,872.8300 | ...cocoorcrcrcrercrcns oo BATOT | i v 107,772 | M ] 107,772 | ........80,788 | .ooovvvevererernrene aeeeeendBTTTTY | i | s I |
S&P 500 CALL OPTIONS........cooowvvvevivivnrene EQUITY INDEX PRODUCT......cocvererercrcnens N/A........ A MERRILL LYNCH.....ooooovvviviviviviiiiininins cveverene .05/21/2014 | .05/20/2015 | ....vovvvvvveeens 002,036,637 | ....1,872.8300 | ..oooocviverrrerniins coorenenn B2,476 92,616 |*#. 92,616 | ..o 74917 | o PR .2 /)| [ I I | O
S&P 500 CALL OPTIONS.........cooowvvvvvvivinens EQUITY INDEX PRODUCT.......cocvcrercrcrcnens N/A........ A CREDIT SUISSE.....ocooooinmeniiiiiiincniss v .06/09/2014 | .06/06/2015 | .....cocovveveres | evene 1,282,163 | ....1,949.4400 29,774 42,391 [ *H. | oo 42,391 | 27,504 | oo R T%:1:70) I I I | O
S&P 500 CALL OPTIONS.........cooowvvevevivinens EQUITY INDEX PRODUCT.......cocvcvercrcrcncns N/A........ A BNP PARIBAS NY......cocvuvevevevivererininins evvvenens .06/09/2014 | .06/06/2015 | .....cocvvveveres | wevens 4,207,908 | ...1,949.4400 | ...cocoorcrcrirencncnes e 8,261 | o cevveeeennnnn 106,353 | M| e 106,353 | ........68,222 | .....cccrervrenens ereeeene(38,130) [ e | I | O
S&P 500 CALL OPTIONS.........cooowvveveviinnens EQUITY INDEX PRODUCT.......cocvcvercrcrcncns N/A........ A CREDIT SUISSE.......cooooimienieicicicniss v .06/09/2014 | .06/06/2015 | ......ccoeveveres | ovene 1,034,715 | ....1,949.4400 | ...cocooooereverercns e 21,383 | e corrrrenennnn 30,083 | L 30,083 [ .. 19,407 | oo (VT A0 I I I |
S&P 500 CALL OPTIONS.........cooowvvvvvvivinens EQUITY INDEX PRODUCT. CREDIT SUISSE.....ocooveimiiriieicieiciiss v .06/09/2014 | .06/06/2015 | ......ccovveveves | wevene 7,348,430 | ...1,949.4400 | ..oovvvvvvvcnrvcncnceens [ v 147,199 | oo covveeeennnnn208,745 | M ] e 206,745 | ......133,146 | oo ereeeeed(73,800) [ e | s I | O
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MORGAN STANLEY. .06/09/2014 | .06/06/2015 | ... ..2,089,687 | ...1,949.4400 | .....ccooovevererene 39,930 | o covvivinnnnnnn 86,190 | ¥ | .........66,190 | ........46,225 | oo creeeene(19,985) [ e | e
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| CREDIT SUISSE.. .06/23/2014 | .06/20/2015 ,207,969 ,962.8700 52,621 74,517 (26,311)
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BARCLAYS .06/23/2014 | .06/20/2015 | ... ,738,928 |....1,962.8700 | ..cocoooeoerererercens e BT,083 | o cerreeeennnn 120,813 | M ] 0 120,813 | 77272 | ceeneens(83582) | i |
S&P 500 CALL OPTIONS.........cooouvveveviinnens EQUITY INDEX PRODUCT. BARCLAYS.......oocvummvmrererereseresssesssesenens evevesens .06/23/2014 | .06/20/2015 | ...ocvcvvveveres | v 4,632,169 | ...1,962.8700 89,888 125,195 | *#. | ...... 125,195 | .......80,251 | ..oovovvreririiniinn ceeeeen(A4944) | I | O
S&P 500 CALL OPTIONS.........cooouvvevvvivinene EQUITY INDEX PRODUCT.......cocvcrercrcrcncns N/A........ A MORGAN STANLEY....oooovrvmminrinnneiees v .06/23/2014 | .06/20/2015 | ...ocvcvvveveres | evens 3,146,704 | ...1,962.8700 | ...cococrcrercrercrcnce coevenen 84,253 89,811 [*#. 89,811 | .......57,684 (32,126) I | O
S&P 500 CALL OPTIONS.........cooouvvevvviinnens EQUITY INDEX PRODUCT.......cococvercrcrcnens N/A........ A WELLS FARGO......coovirivinisirisisisisiiiiss s .06/23/2014 | .06/20/2015 | ....cvvvvveveres | evene 1,352,926 | ....1,962.8700 | ...cocoooeoerererevene v 2896 | w3876 | 38,176 | ........25,928 | oo creeeend(12,248) | i | I |
S&P 500 CALL OPTIONS.........coocuvvvvvviianens EQUITY INDEX PRODUCT.......cocoovercrcrcrens N/A........ A BARCLAYS........coovummmmmmrereresesesssessnenenens evvvenens .07/07/2014 | .07/06/2015 | ...ccvoveveveres | v 680,124 | ...1,985.4400 | ....ococoovvrercrcnccs oo 14,283 | v 19,463 1| L 19,463 | .......11,160 (5,930) IO | O
S&P 500 CALL OPTIONS.........cooouvvvvvviunnens EQUITY INDEX PRODUCT.......cococrercrcrcnens N/A........ A CREDIT SUISSE.......cooooiniemiercicncicss v .07/07/2014 | .07/06/2015 | ....cooveveveres | v 500,710 | ...1,985.4400 | .....cocoovvrerercnccs oo 1102 | v 15,837 | 15,637 | ..........8,986 )] [ I I |
S&P 500 CALL OPTIONS..........coowwvvvivvinnens EQUITY INDEX PRODUCT.......cococrurcrcrenens N/A........ A CREDIT SUISSE........ooooiiririreriiiriicss v .07/07/2014 | .07/06/2015 | ...ocvvveveveres | v 4,105,638 | ...1,985.4400 | .....cocoovvrcrcrcnens e 81,350 | civrenennnn 110,886 | *. ] e 110,886 | .........63,432 )] [ N I | S
S&P 500 CALL OPTIONS..........ooouvvevvvvvnnens EQUITY INDEX PRODUCT.......cocoovercrcrcnens N/A........ A BARCLAYS........ooovumimmmemererereresssessnenenens evevesens .07/07/2014 | .07/06/2015 | ....cocvvvvveres | vl 6,173,149 | ....1,985.4400 | ...ooovvvvrvrrvrrrrrrcns [ v 108,853 | ..oovvvvvvererenriene covveeeennnn 148,043 | M ] 148,043 | ........84,545 )] [ I I | O
S&P 500 CALL OPTIONS.........cooowvvvvvviinnens EQUITY INDEX PRODUCT. MORGAN STANLEY....cooovvvimrnriirriiess v .07/07/2014 | .07/06/2015 | .....cocvvvvveves | v 2,297,055 | ...1,985.4400 39,556 54,985 ..31,911 )] [ N I | O
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| WELLS FARGO... .07/21/2014 | .07/20/2015 | ... 6,288,501 | ....1,978.2200 175,317 100,124 )
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .07/21/2014 | .07/20/2015 651,114 ,978.2200 9,756 1,320 )
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .07/21/2014 | .07/20/2015 ,664,782 ,978.2200 187,107 106,192 )
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .07/21/2014 | .07/20/2015 | ... ,944,157 | ....1,978.2200 76,242 5,491 )
S&P 500 CALL OPTIONS..........cocuvuvvvvrinnens EQUITY INDEX PRODUCT. MORGAN STANLEY....coovvvvinrrnirriiiiss v .08/07/2014 | .08/06/2015 | .....coovvveveves | crcre 618,165 | ...1,920.2400 | ...cocoovircrerercnces e 13,895 | cevviriienennnn 21,645 ...12,648 )] [ I IO | S
S&P 500 CALL OPTIONS.........cooovwvvvvvvinnens EQUITY INDEX PRODUCT.......cocoorurcrercrens NAA........ A MERRILL LYNCH......oooovivvvviiiiiiiiiininins v .08/07/2014 | .08/06/2015 | .....cocvcveveves | evene 1,144,232 | ....1,920.2400 28,966 43,399 ....24,089 ) I | S
S&P 500 CALL OPTIONS..........coomwvvvvvvennens EQUITY INDEX PRODUCT........ccoorurercrcnens NA........ A MORGAN STANLEY....coovvvvrmnrrrrrrrinss v .08/07/2014 | .08/06/2015 | .....cccveveveres | evens 3,941,684 |...1,920.2400 | ...cocvorervrcrcncncae e B1,287 | U & 4% I TN 0 I 7,115 | 82,957 | oo RN A174*) ] I I T | F
S&P 500 CALL OPTIONS..........ccoomvmvvvrennens EQUITY INDEX PRODUCT.........cooverercrerens NAA........ A MORGAN STANLEY.....coovvvrrmrrrrrrininss v .08/07/2014 | .08/06/2015 | .........ccoveene ...10,118,064 | ....1,920.2400 | ...ooovvvvvvvvrrecrrerns | v 179,056 259,393 | *#. 259,393 | ......140,022 | ..cccocoovererevens ciereeee(59,685) [ e | s | IS [ F
S&P 500 CALL OPTIONS..........coowwvvvvvvinnens EQUITY INDEX PRODUCT.......cococvurercrenens N/A........ A BARCLAYS........cooummmmmmmvmrereresesssesssesenens evssevens .08/07/2014 | .08/06/2015 | ......ccvcveveves | evene 2,679,124 | ...1,920.2400 52,655 98,117 [*#. ] ........ 98,117 | ........63,014 | oo RN 17| I N | I | S
S&P 500 CALL OPTIONS..........cooewvevevivnnens EQUITY INDEX PRODUCT.........coovuvcrcrenens NA........ A BARCLAYS.......cooummmmemmvirireresesssesssesenens cvvvenens .08/21/2014 | .08/20/2015 | ...ocveveveveres | evens 8,774,963 | ....1,986.5100 | ..oovvvvvvvvvvvrvcrrccns [ v 164,676 | .ooovvvvevceeeecece ciivirennnnnn 208,596 | M. ] ... 208,596 | ........98,812 | .o ceeeeene(B4892) [ i | T | SO
S&P 500 CALL OPTIONS..........cooovvvvvvvinnens EQUITY INDEX PRODUCT........ccoovuvercrenens NA........ A BARCLAYS.......cooummmmmrmvmresssssssssessssseness cvssesens .08/21/2014 | .08/20/2015 | ...vcvcveveveres | v 1,582,458 | ....1,986.5100 32,103 40,723 | “#. | oo 40,723 | . 19,321 | oo (0D [ N | IO [ S
S&P 500 CALL OPTIONS..........cooowvvvvvrinnens EQUITY INDEX PRODUCT........ccoovurcrererens NA........ A WELLS FARGO.......oooiiiviiiiiiisisisisiiisss v .08/21/2014 | .08/20/2015 | ..cvcveveveveres | v 1,739,543 |....1,986.5100 | ..ccccoooeoerevereveene coeenn 41,078 52,330 | *#. 52,330 | ......24944 | .. ereeeend(13,893) [ e | | IS [ S
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MERRILL LYNCH .. | .08/21/2014 | .08/20/2015 | ... 2,061,084 | ...1,986.5100 | ...coovvrrrrrrrcrcrcec coovenn 41,055 52,469 25,098 cieeeend(13,685) [ e |
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MERRILL LYNCH .09/08/2014 | .09/06/2015 799,207 ,007.7100 22,212 26,384 9,725 (5,553)
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MORGAN STANLEY. .09/08/2014 | .09/06/2015 | ... ,495,609 | ....2,007.7100 | ...ooooicicccccaccccs | v RETON I R cevveiinnn. 184,525 o BTA26 | ereeeene(39,033) [ e [
S&P 500 CALL OPTIONS...........cooowmvevinnnens EQUITY INDEX PRODUCT. MERRILL LYNCH.......oooooiiiiviiiiiiviiins v .09/08/2014 | .09/06/2015 | .....coovvvvveees | crcred 891,927 |...2,007.7100 | .cooovrvrrrrrercrcrcae e 21,089 | R X i [ ...9,100 (5,272) T [ SO
S&P 500 CALL OPTIONS...........coommmvevirnrens EQUITY INDEX PRODUCT.........cooverrrricre NAA........ Ao MERRILL LYNCH.......ooooiirirmiiiiiiinins v .09/08/2014 | .09/06/2015 | .......cvcvcverec | eveee 1,956,146 | ....2,007.7100 | .....cccooooeoerecccc v B3,981 | R Y 0] 218825 | eieeeen(10,995) | i L T B
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Annual Statement for the year 2014 of the ANNUITY INVESTORS 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
Count Cumulative Hedge
erpart Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s y Strike Price, | Initial Costof | Initial Cost of c Unrealized | Total Foreign| Current | to Carrying Credit sat
el ) of Cleari Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, ngho Trade Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central use Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) B./A.C.V. ) | Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS........coovmvevevverenrene EQUITY INDEX PRODUCT......cveverercrereren N/A........ .S MERRILL LYNCH....ooovvvvvvvvevvvemiivvnninins eveverene .09/08/2014 | .09/06/2015 | .....ovovveveeene ..1,918,787 | ...2,007.7100 | ccocceveverererevereene 236,661 | s ...44,648 .. A7,152 (9,165) | I | SO
S&P 500 CALL OPTIONS........cooovvevevvviinnens EQUITY INDEX PRODUCT......ocvcverercrcrenen N/A........ A MERRILL LYNCH....oooovvvvvivvviviiiiiiininins cveverene .09/21/2014 | .09/20/2015 | ....vovvvvvvenens ...2,675,978 | ....2,010.4000 | .cccccoeverererererene 58460 | oo ....70,527 126,882 | oo (14,815) [ oo [ v | I | O
S&P 500 CALL OPTIONS........cooowvevevvvivnnens EQUITY INDEX PRODUCT. MERRILL LYNCH.....ooooovivivivvimiiiiiiiinins cveverene .09/21/2014 | .09/20/2015 | ..oovvvvveveveres | v 621,736 | ...2,010.4000 | ..ocoovorererererrree 15,290 | ...18,603 ..7,135 (3,822) I | O
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MORGAN STANLEY. .09/21/2014 | .09/20/2015 | ... ....2,010.4000 .226,048 84,852 [ ....oovoverererirennns e B7,085) [ oo [ v
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MORGAN STANLEY. .09/21/2014 | .09/20/2015 ,010.4000 4,527 (2,869)
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MORGAN STANLEY. .09/21/2014 | .09/20/2015 | ... ....2,010.4000 9,752 | covevevevereveverenens | ceverened (I I DR
S&P 500 CALL OPTIONS.........coowvvvevivvennens EQUITY INDEX PRODUCT. MERRILL LYNCH.....ooovovviivvviviiiiiiininins cveverene .10/07/2014 | .10/06/2015 | .....cvovvvvveeee ....1,160,355 | ....1,964.8200 LABATY | e | (CR715)] I DR I | O
S&P 500 CALL OPTIONS.........coowwvvvvvviiinens EQUITY INDEX PRODUCT.......cocvcrercrcrcncns N/A........ A MERRILL LYNCH.....ooooovivvvivvimiiiiiiiinins cvvvevene .10/07/2014 | .10/06/2015 | ...ocvvvvveveres | vt 9,836,969 | ....1,964.8200 | ...ooovvvvvvvrrrrcrcecns [ i 183,039 238,780 | *#. 238,780 8B,247 | oo 20B0,507) [ oo [ v I | O
S&P 500 CALL OPTIONS.........ccoowvvvvuviinnens EQUITY INDEX PRODUCT.......cocvcrercrcrcnens N/A........ A MERRILL LYNCH.....ooooovvveviivimiiiiiiiinins cvvvevene .10/07/2014 | .10/06/2015 | ....cocvvveveres | wevene 1,198,719 |....1,964.8200 | .....ccccoeoeverevcne 33158 | L A4425 1 44,425 ...16,793 (5,526) I |
S&P 500 CALL OPTIONS........cooowvvvevivivnrene EQUITY INDEX PRODUCT......cocvererercrcnens N/A........ A MERRILL LYNCH.....ooooovvviviviviviiiiininins cveverene .10/07/2014 | .10/06/2015 | .....cvovvvveeeee ...1,047,532 | ....1,964.8200 20,590 26,979 |*#. 26,979 9,821 (3,432) I | O
S&P 500 CALL OPTIONS.........cooowvvvvvvivinens EQUITY INDEX PRODUCT.......cocvcrercrcrcnens N/A........ A MERRILL LYNCH.....ooooovvvvviivimiiiiiiiinins cvvverens .10/07/2014 | .10/06/2015 | ....cvevvveveres | ovene 1,183,321 | ....1,964.8200 26,650 35,287 |*#. 35,287 23079 | e | (4,442) | oo | s I | O
S&P 500 CALL OPTIONS.........cooowvvevevivinens EQUITY INDEX PRODUCT.......cocvcvercrcrcncns N/A........ A MORGAN STANLEY....oooovrvinirnirnrenees v .10/07/2014 | .10/06/2015 | ....cvcvvvvveves | wovene 2,791,187 | ...1,964.8200 | .....cococrercrercncnce ...57,761 86,687 [*#. | ........ 86,687 38,553 (9,627) I | O
S&P 500 CALL OPTIONS.........cooowvveveviinnens EQUITY INDEX PRODUCT.......cocvcvercrcrcncns N/A........ A BARCLAYS.......ooovmmmmmmeveriveresesssesesesenens evssenens .10/21/2014 | .10/20/2015 | ..oovvvvvevevenns | v 891,029 | ...1,904.0100 | .cocoororcrcrerererccs ....19,908 25492 |*#. 25,492 8,902 (3,318) I |
S&P 500 CALL OPTIONS.........cooowvvvvvvivinens EQUITY INDEX PRODUCT. BARCLAYS........coovumimemeveriverirssssesesesenens evssenens .10/21/2014 | .10/20/2015 | ...cvvvvvevererns | v 1,977,985 |...1,904.0100 | .ccocooveveveveverens .....50,280 65,002 | *#. 65,002 23,101 (8,380) I | O
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BARCLAYS.. .10/21/2014 | .10/20/2015 | ... ...11,078,540 | ....1,904.0100 | .ooovovvvrvmrcncrcncecns | v 230,530 [ oo ....294,898 294,898 102,789 ...(38422)] ..
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| BARCLAYS.. .10/21/2014 | .10/20/2015 461,575 ,904.0100 62,961 91,315 [ *#. 1,315 8,848 ...(10,494)
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MERRILL LYNCH .11/07/2014 | .11/06/2015 | ... ..1,118,200 | ....2,031.2100 29,876 32,885 | *#. 32,885 5,498 (2,490)
S&P 500 CALL OPTIONS.........cooouvveveviinnens EQUITY INDEX PRODUCT. MORGAN STANLEY....ooovvvvinrniiiiniiess v 11/07/2014 | .11/06/2015 | ..cocvvvvverers | v 2,462,842 | ...2,031.2100 52,357 57,801 [*#. | ........ 57,801 9807 | e | (ER15X)] I RN I | O
S&P 500 CALL OPTIONS.........cooouvvevvvivinene EQUITY INDEX PRODUCT.......cocvcrercrcrcncns N/A........ A MORGAN STANLEY....oooovrvmminrinnneiees v .11/07/2014 | .11/06/2015 | .....cvoovvvveeee ...10,765,413 | ...2,031.2100 | .ooovvvvvevcncncecneeces | v 202,623 | oo ..221,405 | .| ....... 221,405 235,867 | oo | i (16,885) | oo [ e I | O
S&P 500 CALL OPTIONS.........cooouvvevvviinnens EQUITY INDEX PRODUCT.......cococvercrcrcnens N/A........ A MERRILL LYNCH.....oooooviviviiiviiiiiiiiinins v 11/07/2014 | .11/06/2015 | ..cocvvvvverers | e 1,477,980 | ....2,031.2100 35,763 39,166 [ *#. | ......... 39,166 6,383 (2,980) I |
S&P 500 CALL OPTIONS.........coocuvvvvvviianens EQUITY INDEX PRODUCT.......cocoovercrcrcrens N/A........ A WELLS FARGO......ooviiiiiniiisisisisisiiiiss s 11/07/2014 | .11/06/2015 | ..cvcvevevevers | v 3,598,881 |...2,031.2100 | .cococrererercrcrcreas 76,169 | ...84,508 | *#. | ........ 84,508 ....14,686 (6,347) IO | O
S&P 500 CALL OPTIONS.........cooouvvvvvviunnens EQUITY INDEX PRODUCT.......cococrercrcrcnens N/A........ A BNP PARIBAS NY......cocvuvuvevmmmverererinens cvvvenens 1112112014 | .11/20/2015 | .oovvveveverers | v 2,427,023 | ...2,052.7500 | ..ococvorcrirerercrcns ....53,808 53,665 |*#. 53,665 L3841 | (4,484) | oo | e I |
S&P 500 CALL OPTIONS..........coowwvvvivvinnens EQUITY INDEX PRODUCT.......cococrurcrcrenens N/A........ A BNP PARIBAS NY......cocvuvuvevmvmmerivinenens cvvvenens 1112112014 | 11/20/2015 | cooovvveveverenns | v 9,932,118 | ...2,052.7500 | ..ooovvvvvvvrrrrrrrrrres | v ETUNECT I I ..190,137 | #. | ... 190,137 215,300 | o (15,894) [ e [ v I | S
S&P 500 CALL OPTIONS..........ooouvvevvvvvnnens EQUITY INDEX PRODUCT.......cocoovercrcrcnens N/A........ A WELLS FARGO......ooniniienisisisisisisisiiss s 111212014 | .11/20/2015 | .oovvveveverens | v 1,826,387 | ....2,052.7500 | ...cocooveveveverevens e dBAT0 | ...45582 |*#. | ........ 45,582 2,984 (3,873) I | O
S&P 500 CALL OPTIONS.........cooowvvvvvviinnens EQUITY INDEX PRODUCT. MORGAN STANLEY....cooovvvimrnriirriiess v 1112112014 | 11/20/2015 | .oovvvevevererns | v 2,548,113 | ...2,052.7500 | ..oooovvvvverrrrrrrrccns | 56418 [ i | 53,261 [ M4 [ 153,261 | 1,545 [ i | (VXD I BN I | O
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BNP PARIBAS NY... .12/08/2014 | .12/06/2015 | ... ...10,302,445 | ...2,075.3700
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| BNP PARIBAS NY .12/08/2014 | .12/06/2015 ,650,659 ,075.3700
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MERRILL LYNCH .12/08/2014 | .12/06/2015 871,115 ,075.3700
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MERRILL LYNCH .12/08/2014 | .12/06/2015 | ... ..2,520,554 | ....2,075.3700
S&P 500 CALL OPTIONS..........cocuvuvvvvrinnens EQUITY INDEX PRODUCT. BARCLAYS........coovmmmmmmmrmrireresssssesssesenens svssenens 121222014 | .12/20/2015 | ..oovvveveverenns | v 2,347,250 | ...2,070.6500 | .....cocoorercrcrcrcre ...57,620 52,756 |*#. 52,756 | ......... (4,864) IO | S
S&P 500 CALL OPTIONS.........cooovwvvvvvvinnens EQUITY INDEX PRODUCT.......cocoorurcrercrens NAA........ A BARCLAYS.......cooummmmmmmmmriveresesssesssesenins cvssenens 1212212014 | .12/20/2015 | ....vovvvvvveens ...11,487,679 | ...2,070.6500 223,579 204,302 | *#. | ....... 204,302 | ....... (19,277) I | S
S&P 500 CALL OPTIONS..........coomwvvvvvvennens EQUITY INDEX PRODUCT........ccoorurercrcnens NA........ A BARCLAYS.......coovmmmmmmmrermresesssssesssssesens evssesens 121222014 | .12/20/2015 | ..oovvvevevereres | v 2,040,253 | ...2,070.6500 | ....ococvcrererercrcae 84990 | LA1152 1 41,152 | ......oen (3,838) T | F
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. NAA........ A.... MORGAN STANLEY ...ooooovviiiiiiiss .12/22/2014] .12/20/2015] ...ooovovvvee] v 2,782,417 | ...2,070.6500 ....59,756 51,136 [*#. ] ........ 51,136 | ........ (8,621) I B
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant 0]...7,709,522 0 ...11,509,022 |XXX] ..11,509,022 | ....7,195,622 ...(3,396,124) XXX XXX
0149999. Total-Purchased Options-Hedging Other. 0]...7,709,522 0 ...11,509,022 |XXX] ..11,509,022 | ....7,195,622 ...(3,396,124) XXX XXX
0369999. Total-Purchased Options-Call Options and Warrant 0]...7,709,522 0 ...11,509,022 |XXX] ..11,509,022 | ....7,195,622 ...(3,396,124) XXX XXX
0429999. Total-Purchased Options. 0]...7709522 0 ....11,509,022 |XXX] ..11,509,022 | ....7,195,622 ...(3,396,124) XXX XXX
1409999. Total-Hedging Other. 0 0 11,509,022 | ....7,195,622 ..(3,396,124) XXX XXX
1449999. TOTAL 0 0 ..11,509,022 | ....7,195,622 ...(3,396,124)| .. XXX XXX

Code

Description of Hedged Risk(s)
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Count Cumulative Hedge
erpart Prior Year(s) | Current Year Adjustment Effectivenes

Schedul | Type(s y Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
el ) of Cleari Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, ngho Trade Maturity or | Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central use Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) B./A.C.V. ) | Accretion Items Exposure Entity end (b)
A Equity Index
(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.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

Description

Purchased Options - Hedging Other - Call Options an:
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..
S&P 500 CALL OPTIONS..

2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25

Co

unt

erp

art

y Cumulative Hedge

Cle Indicate Prior Year(s) | Current Year Effectiveness

ari Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C | Unrealized | Total Foreign Gain (Loss) | Adjustmentto| Gain (Loss) | at Inception

Description of ltem(s) | Schedule| Type(s) ng Date of Expiration, Rate or Index| ~ Premium Premium Received o | Valuation Exchange | Current Year's on Carrying on and at
Hedged, Used for Income | /Exhibit | of Risk(s) Exchange, ho Maturity or | Termination | Maturity or| Number of Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d Increase Changein | (Amorization) /[ Termination Value of | Termination-| Termination
Generation or Replicated | Identifier | (a) or Central use| Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) B./AC.V. Accretion Recognized | Hedged Item|  Deferred (b)
d Warrants

EQUITY INDEX PRODUCT| N/A......... A BARCLAYS.......occommmmmnnnriirissseneinie e 01/08/2013.] 01/06/2014. | 01/06/2014. | .....oocooovevecc | v ...2,327,607 | ..1,466.4700 | .......... 42,125 | oo [ e cerreeeeen90,733 | b (87,264) (3,510) B
EQUITY INDEX PRODUCT| N/A......... A BARCLAYS.......ocomimmmniniiiiirissscsinins e 01/08/2013.] 01/06/2014. | 01/06/2014. | ......oooooocvesc | covvviriicririicnc ..10,087,564 | ..1,466.4700 | ......... 234,774 529,600 o] (510,018) | oo [ e (19,564) B
EQUITY INDEX PRODUCT| N/A......... A MORGAN STANLEY.......covvvvrrrrrrnnnrs oo | 01/08/2013.] 01/06/2014. | 01/06/2014. | v | v ....1,589,534 | ..1,466.4700 27,748 eenT2,318 | b (70,009) (2,312) B
EQUITY INDEX PRODUCT| N/A......... A CREDIT SUISSE.........cooouueuemurcncrenenene e | 01/22/2013.] 01/20/2014. ] 01/20/2014. | cooovvvvvvvvvvvnns | coverererererercrens ....1,934,319 | ..1,485.9800 36,539 a5 A34 | b (72,307) (3,045) B
EQUITY INDEX PRODUCT| N/A.......... A CREDIT SUISSE........cococucunuucrcnencncee e | 01/22/2013.] 01/20/2014. ] 01/20/2014. | cocovvvvvvvvvvvens | coverererercrcrcnenes ....1,989,359 |..1,485.9800 | ......... 194,199 | ..oovvvvvvevevevererenns [ o 819,420 [ oo M (402,703) | e | (16,183) B
EQUITY INDEX PRODUCT| N/A......... A CREDIT SUISSE.........cooocuemmurcucrenenene e | 01/22/2013.] 01/20/2014. ] 01/20/2014. | coovvvvvvvvvvvvens | coverererererercrenes ...1,221,902 |..1,485.9800 22,728 .....54,987 #. (GRN0LTAY [ N (1,894) B
EQUITY INDEX PRODUCT BNP PARIBAS NY......covvvivivirisnncriiis v 02/08/2013. | 02/06/2014. | 02/06/2014. [ ....ovvvvvvvveenes | vorerererevererererens ...4,755,371 | ..1,512.1200 88,936 180,703 | oo o] (164,182) | i | e (14,823) B
EQUITY INDEX PRODUCT .| CREDIT SUISSE. .| 02/08/2013. | 02/06/2014. | 02/06/2014. ....8,558,469 | ..1,512.1200 211,002 *#.1.....(409,497) (35,167) B
EQUITY INDEX PRODUCT CREDIT SUISSE. 02/08/2013. | 02/06/2014. | 02/06/2014. 1,240,837 | ..1,512.1200 24,093 *#. (51,813) (4,015) B
EQUITY INDEX PRODUCT BNP PARIBAS NY.. 02/21/2013. ] 02/20/2014. | 02/20/2014. 3,888,188 |..1,511.9500 68,740 *#.1....(133,807) .(11,457) B
EQUITY INDEX PRODUCT .| BNP PARIBAS NY.. .1 02/21/2013. | 02/20/2014. | 02/20/2014. 7,320,123 | ..1,511.9500 | ........ 170,373 *#.1.....(348,940) (28,395) B
EQUITY INDEX PRODUCT BARCLAYS.......cooveveremeverevesesesssesssessnenseveee 02/21/2013. | 02/20/2014. | 02/20/2014. [ ....coovvvevveenes | v ...1,320,861 |..1,511.9500 23273 N (56,206) (3,879) B
EQUITY INDEX PRODUCT| N/A.......... .S BNP PARIBAS NY......cocvevevevereverererinins evnee 03/07/2013. | 03/06/2014. | 03/06/2014. | ......coovouveeees | roverirererererererens ...4,098,436 |..1,541.4600 | ........... LTI [N DU 155,753 | M (133,091) | o | (19,117) B
EQUITY INDEX PRODUCT| N/A.......... A CREDIT SUISSE..........cocueuurcrcrcnencee e | 03/07/2013.| 03/06/2014. | 03/06/2014. | ...covvvvvvvvvvens | coverererercrcrcrenes ...5,681,201 |..1,541.4600 | ......... 164,661 350,777 ] .(300,618) | oo | (41,165) B
EQUITY INDEX PRODUCT| N/A.......... A MORGAN STANLEY........covvvvrvrurunnrs oo | 03/07/2013. ] 03/06/2014. | 03/06/2014. | ..o | v ....1,392,399 | ..1,541.4600 27,415 63,357 #. (56,473) (6,854) B
EQUITY INDEX PRODUCT| N/A.......... .S CREDIT SUISSE.........cococucuuucncnencncee e | 03/21/2013.] 03/20/2014. ] 03/20/2014. | .covvvvvvvvvvvens | cererererercrcrcsenes ....5,115,966 | ..1,558.7100 93,903 199,524 | oo *#.1....(168,707) (23,476) B
EQUITY INDEX PRODUCT| N/A.......... A CREDIT SUISSE.........ococuuuerencrcncncee e | 03/21/2013.] 03/20/2014. ] 03/20/2014. | .covvvvvvvvvvvens | corerererercrcrcrenes ....6,823,951 |..1,558.7100 | ......... 162,641 365,077 o] (309,481) | oo | (40,660) B
EQUITY INDEX PRODUCT| N/A.......... A JPM CHASE.........ccccoooommemmmimmmmvivinivnnens e | 03/21/2013.] 03/20/2014. ] 03/20/2014. | .covvvvvvvvvvvens | coverererercrcrcrenes ....1,118,789 | ..1,558.7100 20,478 53,144 N (47,995) (5,119) B
EQUITY INDEX PRODUCT| N/A.......... A BNP PARIBAS NY......cocouveruvereverererinens eonee 04/09/2013. | 04/06/2014. | 04/06/2014. | .......oooovvvvnes | roverireririreririnnns ...4,408,665 |..1,553.2800 | ........... ETAALA T I DU LAT1944 | *#.1.....(135,075) (29,026) B
EQUITY INDEX PRODUCT .| CREDIT SUISSE. .| 04/09/2013. | 04/06/2014. | 04/06/2014. ....8,528,797 | ..1,553.2800 227,979 *#.1.....(373,446) .(75,993) B
EQUITY INDEX PRODUCT BARCLAYS. 04/09/2013. | 04/06/2014. | 04/06/2014. 1,859,248 | ..1,553.2800 40,757 *#. (77,458) .(13,586) B
EQUITY INDEX PRODUCT .| BNP PARIBAS NY.. . | 04/23/2013. | 04/20/2014. | 04/20/2014. ...4,757,411 | ..1,555.2500 97,244 *#.1.....(143,115) (32,415) B
EQUITY INDEX PRODUCT| N/A.......... A CREDIT SUISSE.........coouunncrcncrcncncne e | 04123/2013.| 04/20/2014. | 04/20/2014. | .covvvvvvvvvvvnns | covererererercrcrens ...9,197,190 | ..1,555.2500 | ......... PZICI A N IR 2.501,240 | oo *#.1.....(388,485) (83,264) B
EQUITY INDEX PRODUCT| N/A.......... A BARCLAYS.......coovevevmmereremerisssssssssessnnns oo 04/23/2013. | 04/20/2014. | 04/20/2014. | ......ooovovvveees | v ...1,619,111 1..1,655.2500 | ........... YA N DR 100019,339 | N ((TA D P I (12,566) B
EQUITY INDEX PRODUCT| N/A.......... A BARCLAYS.......coovevevermmeremeresssesssssesennnseoeee 05/07/2013.  05/06/2014. | 05/06/2014. | ......coooouvevees | weverereriririrerinnns ....3,764,386 | ..1,617.5000 | ........... FATECIT R DR 144920 | *#.1.....(101,493) (29,818) B
EQUITY INDEX PRODUCT| N/A.......... A BARCLAYS.......coovevmvmmeveremesesssssssssessnnns oo 05/07/2013.  05/06/2014. | 05/06/2014. | .......oooouvvvees | woverireriririrerennns ....9,407,637 |..1,617.5000 | ......... YLK T R R 2 B1T406 | o o] (361,496) | oo | (101,056) B
EQUITY INDEX PRODUCT| N/A.......... A MERRILL LYNCH........ccccoocoevevcvvviviiices oo | 06/07/2013. | 05/06/2014. | 05/06/2014. | ..o | v ....1,320,576 |..1,617.5000 27,783 100086,686 | oo N (54,422) | coovvvvevenenercrcnces | v (11,576) B
EQUITY INDEX PRODUCT| N/A.......... A BNP PARIBAS NY......coooovuvevereveriririnins o 05/21/2013. | 05/20/2014. | 05/20/2014. [ ......ooovovvvvees | worereriririrerirennns ....3,463,594 | ..1,666.2900 65414 2135,090 | oo N (87,906) (27,256) B
EQUITY INDEX PRODUCT| N/A.......... [N CREDIT SUISSE..........ooouueuurcrerenenene e | 05/21/2013.| 05/20/2014. ] 05/20/2014. | .covvvvvvvvvvvens | coveverereresesesens ....8,363,856 | ..1,666.2900 208,407 110 851,650 [ oo HH#].(291,888) | oo | (86,836) B
EQUITY INDEX PRODUCT MORGAN STANLEY........cccovvevvururunnrs oo | 06/21/2013. ] 05/20/2014. | 05/20/2014. | ..o | v ....1,271,530 | ..1,666.2900 26,281 63,573 N (46,192) | cooovvveverercrcrenees | v (10,950) B
EQUITY INDEX PRODUCT .| BNP PARIBAS NY.. .| 06/07/2013. ] 06/06/2014. | 06/06/2014. ....2,520,901 |..1,622.5600 95,799 N (58,080) .(24,758) B
EQUITY INDEX PRODUCT CREDIT SUISSE. 06/07/2013. | 06/06/2014. | 06/06/2014. .10,541,012 | ..1,622.5600 | #.] ... (343,573) (140,617) B
EQUITY INDEX PRODUCT MORGAN STANLE 06/07/2013. | 06/06/2014. | 06/06/2014. 1,623,973 | ..1,622.5600 | (59,356) .(19,127) B
EQUITY INDEX PRODUCT .| BNP PARIBAS NY.. .| 06/21/2013. | 06/20/2014. | 06/20/2014. ...4,222,146 | ..1,588.1900 | #.].....(103,844) ..(42,004) B
EQUITY INDEX PRODUCT CREDIT SUISSE..........couuuencrcrcrcnenene e | 06/21/2013.| 06/20/2014. ] 06/20/2014. | ..covvvvvvvvvvvens | covererereresesesens ....9,203,109 |..1,588.1900 | ........240,017 | .cccoooiovivivivivivaias | oo 892,377 | s ] (B311432) | e | (120,009) B
EQUITY INDEX PRODUCT| N/A.......... [N MORGAN STANLEY........ccoovvvrvrvrvrrnnrs oo | 06/21/2013. ] 06/20/2014. | 06/20/2014. | ... | v ....1,128,567 |..1,588.1900 26,676 56,429 3 (CYACT DY R (13,338) B
EQUITY INDEX PRODUCT| N/A.......... A BNP PARIBAS NY......cocvvveveverivmveririnens o 07/09/2013.  07/06/2014. | 07/06/2014. | .......cooovvvvees | v ....4,346,633 |..1,631.8900 92,266 ....176,035 #. (93,792) (53,822) B
EQUITY INDEX PRODUCT| N/A.......... [ S— CREDIT SUISSE..........oooonevererencrenene e | 07/09/2013. | 07/06/2014. | 07/06/2014. | ..oovvvvvvvvveees | covevereseresesesess ...6,519,179 | ..1,631.8900 | ......... WERG ST RN 348791 | o] (185,790) | oo | e (102,581) B
EQUITY INDEX PRODUCT| N/A.......... [ S— MORGAN STANLEY........cccoovvrvrvrvrnrere oo | 07/09/2013. | 07/06/2014. | 07/06/2014. | ... | v ....1,758,259 |..1,631.8900 | ........... ZIUNACT N [N (R v 84,396 | b (57,095) (23,764) B
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
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Cumulative Hedge
Cle Indicate Prior Year(s) | Current Year Effectiveness
ari Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C | Unrealized | Total Foreign Gain (Loss) | Adjustmentto| Gain (Loss) | at Inception
Description of ltem(s) | Schedule| Type(s) ng Date of Expiration, Rate or Index| ~ Premium Premium Received o | Valuation Exchange | Current Year's on Carrying on and at
Hedged, Used for Income | /Exhibit | of Risk(s) Exchange, ho Maturity or | Termination | Maturity or| Number of Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d Increase Changein | (Amorization) /[ Termination Value of | Termination-| Termination
Description Generation or Replicated | Identifier a) or Central use| Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) B./AC.V. Accretion Recognized | Hedged Item| Deferred (b)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... A BNP PARIBAS NY......oovvvvrivirinnicniiis v 07/22/2013.] 07/20/2014. | 07/20/2014. | ....ovvooovcvesc | covvviriiririicce ....5,898,009 [..1,692.0900 | ......... ERIKCICIT [T RN JRONVY (<7 T (RO M (134,140) | e | (78,974)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... A BNP PARIBAS NY.....cccrivvvivirisnierii v 07/22/2013.] 07/20/2014. | 07/20/2014. | ...covvvooovevesc | v ....6,614,484 |..1,692.0900 | ........ 164,728 353,887 *#.1......(168,521) (96,091)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... A MORGAN STANLEY.....cccccovvvvvivivennns e | 07/22/2013. | 07/20/2014. 1 07/20/2014. | ..o | e ...1,886,611 | ..1,692.0900 | .......... YL TN [N R coveenen91,504 #. (53,369) | cvvevvvvvererrrerens | v (21,769)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... A MERRILL LYNCH.......cccccccccvcvcvcins e | 08/07/2013. ] 08/06/2014. | 08/06/2014. | ..o | v .13,770,893 | ..1,697.3700 260,949 550,797 ] enn(240,150) | oo | e (173,966)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... A MERRILL LYNCH.......cccccccccvcicvns e | 08/07/2013. ] 08/06/2014. | 08/06/2014. | ..o | v ceeee50,852 1 .1,697.3700 | oovvveveren 1,230 2,721 b2 (1,183) (820)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... A MORGAN STANLEY.......cccoenrvrnrnnnes oo | 08/07/2013. | 08/06/2014. | 08/06/2014. | ... | v ....1,636,682 | ..1,697.3700 30,306 coveeeeeae TLT2T | i 2 (42,090) (20,204)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... A MORGAN STANLEY.....ccccocvvvvvvvivennns oo | 08/21/2013. | 08/20/2014. | 08/20/2014. | .....oovoooovecs | covvviviiriciicec .10,415,922 |..1,652.3500 | ......... 199,953 | ..ovvvvvevvveverererenes | erererimeninenininnns rerreenn 16,612 | i ] en(200,077) | oo | e (133,302)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT BNP PARIBAS NY......covvvivivirisnncriiis v 08/21/2013. | 08/20/2014. | 08/20/2014. [ .....vovvvvvvrenes | rererererererererennns ......593,467 | ..1,652.3500 30,565 2 (14,708) (9,429)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT .| BNP PARIBAS NY.. .| 08/21/2013. ] 08/20/2014. | 08/20/2014. ...1,257,792 | ..1,652.3500 N e P (37,490) ..(16,366)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT MERRILL LYNCH 09/09/2013. | 09/06/2014. | 09/06/2014. 9,310,619 |..1,655.1700 *#.1.....(140,019) ...(142,514)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT MERRILL LYNCH 09/09/2013. | 09/06/2014. | 09/06/2014. 1,254,394 | ..1,655.1700 #. (26,764) (25,657)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT .| BNP PARIBAS NY.. .| 09/09/2013. | 09/06/2014. | 09/06/2014. ...1,445,695 | ..1,655.1700 M| (36,408) | o | (24,782)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... A CREDIT SUISSE.........cocucuereucmcrencncee e | 09/23/2013.| 09/20/2014. | 09/20/2014. | .covvvvvvvvvvvens | corerererercrcrcrenes .12,585,418 |..1,709.9100 228,978 ceereeen 890,857 | oo M e (171,823) | e | (171,734)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... .S CREDIT SUISSE.........cococucueruucncncncncee e | 09/23/2013.| 09/20/2014. ] 09/20/2014. | .covvvvvvvvvvvens | covererererercrcrenes <0ernn716,864 1..1,709.9100 | ........... LAY N ISR o 80142 | 2 (14,077) | covvveeenenerereceeces | v (13,216)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... A ROYAL BANK OF CANADA........ccccc.. ..... | 09/23/2013.] 09/20/2014. | 09/20/2014. | ...ccocvvvvvccc | cercvivercvivcrcrens ....1,602,486 |..1,709.9100 29,812 80,129 N (38,025) (22,359)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... A BARCLAYS........coovememereveremeresssesssssesennns oo 10/07/2013. | 10/06/2014. | 10/06/2014. | .....ocvvvvvvvvens | corererercrcrcrcrcnes ..11,596,796 |..1,690.5000 | ......... PAET VIS R R JRNVIvJ £ [ M (148,312) | o | (179,274)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... .S BARCLAYS........ooovevevevererereresesssesssssennnseoeee 10/07/2013. | 10/06/2014. | 10/06/2014. | .....oovvvvvvvvens | corererercrcrcrcrcnes ....1,851,938 |..1,690.5000 | ........... LICHET: TG [N DU reeee 103,711 #. (33,667) (39,155)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... A ROYAL BANK OF CANADA........ccccc.. ... | 10/07/2013.] 10/06/2014. | 10/06/2014. | ....ccvvvvcccc | cercrivercvcrcrcrens ....1,966,457 | ..1,690.5000 39,562 e 91,380 | N (44,966) (32,968)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... A CREDIT SUISSE.........ocucuemercncncneneee e | 10/21/2013.| 10/20/2014. | 10/20/2014. | .covvvvvvvvvvvnns | corerererercrcrcnens .12,300,779 | ..1,744.5000 233,958 ceereenn 485,897 | s M (119,967) | oo | (194,965)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT CREDIT SUISSE.........ococnmrcncnencncee e | 10/21/2013.| 10/20/2014. | 10/20/2014. | c.covvvvvvvvvvvens | cerererercrcrcrcrens .......368,969 | ..1,744.5000 22,062 v 48,861 | N (12,144) | cooovvvevvercrcrcncnc | v (18,385)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT .| MORGAN STANLEY. .| 10/21/2013. | 10/20/2014. | 10/20/2014. ....1,830,298 | ..1,744.5000 35,284 90,597 *#.1.......(30,332) (29,403)

S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT CREDIT SUISSE. 11/07/2013. | 11/06/2014. 11/06/2014. .10,421,669 | ..1,770.4900 180,357 165,327)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT .| CREDIT SUISSE. .| 11/07/2013. | 11/06/2014. | 11/06/2014. ....1,183,902 |..1,770.4900 21,652 .(19,848)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT CREDIT SUISSE........ooooiriernrrrnrnnnners e | 11/07/2013. | 11/06/2014. | 11/06/2014. | oo | v ....1,822,370 |..1,770.4900 39,175 (35,911)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... JA— CREDIT SUISSE........ooooverrirrrrernnnrers e | 11/07/2013. | 11/06/2014. | 11/06/2014. | c.covvvvvvvvvvvens | e .......658,858 |..1,770.4900 | ........... 16,456 ] 7.369) | e | (15,084)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A........ [ — CREDIT SUISSE........ooooeeierrrrrerrreners e | 11/07/2013. | 11/06/2014. | 11/06/2014. | .coovvvvvvvvvvees | e ....2,526,489 |..1,770.4900 | ........... LERCKT/ [N IO 128,844 | 2 - (B4,941) | oo | (40,642)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A........ JA— BNP PARIBAS NY.......oovvvmvivivivisisiririnsevene 11/21/2013. | 11/20/2014. 1 11/20/2014. | c.oovvvvvvvvvvvees | e ....9,994,467 |..1,781.3700 | ......... 192,274 | oovvvvvvvvvvvevevevenes [ o, JROSRICY (3 £ 3 [SSSSSS 2 - (CYVILS) ) R [ (176,251)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... JA— BNP PARIBAS NY.......oooovmvivivivisisisirins oo 11/21/2013. | 11/20/2014. 1 11/20/2014. | c.covvvvvvvvvvvens | e ......118,647 | ..1,781.3700 2417 RO N 1 #. (692) (2,216)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... JA— BNP PARIBAS NY.......oovvvvvivivivirisiririns oo 11/21/2013. | 11/20/2014. 1 11/20/2014. | c.covvvvvvvvvvvns | e ....2,720,238 |..1,781.3700 65,526 e 131,937 | 2 - (15,948) (60,065)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... JA— BNP PARIBAS NY......ooovescsiiirivirnreiess oo ARTPATPIN RN RPN T R TPAVPIVAE [ R — «......184,671 1..1,781.3700 | ............. 4,982 | oo | e cornnnnnnn 10,284 | ) [— (5 VJ) RS [— (4,567)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT MORGAN STANLEY.....cocvvvvvervrrrrnrnes oo | 1112112013, ] 11/20/2014. | 111202014 | e | s ....1,934,453 |..1,781.3700 | ........... 42,547 96,725 2 - (14,981) (39,001)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT .| MORGAN STANLEY... .| 12/09/2013. | 12/06/2014. | 12/06/2014. ..10,358,917 |..1,805.0900 | ....... EKRC7IC T (Y IR 370,386 #. (PR 21) R S (183,829)
S&P 500 CALL OPTIONS.. [ EQUITY INDEX PRODUCT MORGAN STANLE 12/09/2013. | 12/06/2014. | 12/06/2014. ..1,805.0900 3,557 #. 912 (3,557)
S&P 500 CALL OPTIONS.. [ EQUITY INDEX PRODUCT MORGAN STANLE 12/09/2013. ] 12/06/2014. | 12/06/2014. ..1,805.0900 56,015 | H (56,015)
S&P 500 CALL OPTIONS.. [ EQUITY INDEX PRODUCT .| MORGAN STANLEY... .| 12/09/2013. | 12/06/2014. | 12/06/2014. +..92,153 |..1,805.0900 | .....oovove. LG T [N O 110,018 0 (PSS T Y B (4,687)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT MORGAN STANLEY.....ccccovvmmrmmsisiieswonee | 12/09/2013. | 12/06/2014. | 12/06/2014. | .ovvvvvvcccens | o ....1,794,272 | ..1,805.0900 35,973 cornn 84,331 #. (6,591) (35,973)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... JA— BNP PARIBAS NY......ooovosciiiivivvrrrniess o 12/23/2013. 12/20/2014. | 1212012014, | ccovvoccvvvvveee | v .11,913,362 |..1,818.3200 | ......... 216,801 | oo | o, e 422,922 #. [CRCICI1)) US—— — (216,801)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... JA— BNP PARIBAS NY......ooovosciciivivvrrreiess oo 12/23/2013. ] 12/20/2014. | 12/20/12014. | ccovvevcvevvveee | v .......155,236 | ..1,818.3200 3,136 6,209 #. (84) (3,136)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... JA— MERRILL LYNCH.......ocvvmrvvsvivvrvvreennnsoonee | 1212312013, ] 12/20/2014. | 12/20/2014. | coovvvvvvvccnns | o ....2,595,561 |..1,818.3200 59,625 e 120,697 [ ) [— (1,786) (59,625)

W W W W W W W W w w w w W wwwwwwwwwwwwowwwwwwwwwwwww o w

S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT| N/A......... JA— MERRILL LYNCH........covmrvvsvivvrvrrrennnsoonee | 1212312013, ] 12/20/2014. ] 12/20/2014. | oo | e ......220,028 |..1,818.3200 5,595 w1852 | o (181) (5,595)
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
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y Cumulative Hedge
Cle Indicate Prior Year(s) | Current Year Effectiveness
ari Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C | Unrealized | Total Foreign Gain (Loss) | Adjustmentto| Gain (Loss) | at Inception
Description of ltem(s) ng Date of Expiration, Rate or Index| ~ Premium Premium Received o | Valuation Exchange on Carrying on and at
Hedged, Used for Income Exchange, ho Maturity or | Termination | Maturity or| Number of Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d Increase Change in Termination Value of | Termination-| Termination
Description Generation or Replicated or Central use| Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) B./AC.V. Recognized | Hedged Item| Deferred (b)
S&P 500 CALL OPTIONS.. | EQUITY INDEX PRODUCT .| 12/23/2013. | 12/20/2014. | 12/20/2014. ....1,980,096 |..1,818.3200 | .......... 40,194 ..........90,090 #. (2,660)
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants ....1,.315,546 0 0]..15475929 0 |XXX] ...(8,732,598) 0 0 0 0 XXX
0149999. Total-Purchased Options-Hedging Other. ....7,315,546 0 0 ]..15475,929 0 |XXX| ...(8,732,598) 0 0 0 0 XXX
0369999. Total-Purchased Options-Call Options and Warrants. ....7,315,546 0 0 ]..15475,929 0 |XXX| ...(8,732,598) 0 0 0 0 XXX
0429999. Total-Purchased Options. ....7,315,546 0 0]...15475929 0 |XXX] ...(8,732,598) 0 0 0 0 XXX
1409999. Total-Hedging Other ....7,315,546 0 0]...15475929 0 |XXX] ...(8,732,598) 0 0 0 0 XXX
1449999. TOTAL 1315546 | (V] [ 0]..15475929 | ..ooovvvvvrrrrer 0 |XXX]...(8,732,598)| .................. 0 0 0 0 XXX

Description of Hedged Risk(s)

Financial or Economic Impact of the Hedge at the End of the Reporting Period

(a) Code
A

(b) Code
B

Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 Index.
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Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn. 2
NONE

E20, E21
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Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement |  Annex Fair Value of Acceptable | Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value >0 Fair Value < 0 of Collateral Exposure Sheet Exposure

NAIC 1 Designation

BANK OF AMERICA / MERRILL LYNCH Y. N 1,500,166 1,500,166 1,500,166 1,500,166 0
BARCLAYS Y. N 2,968,070 2,968,070 2,968,070 2,968,070 0
BNP PARIBAS NEW YORK Y. N 759,809 759,809 759,809 759,809 0
CREDIT SUISSE Y N 2,966,912 2,966,912 2,966,912 2,966,912 0
MORGAN STANLEY. Y. N 2,065,783 2,065,783 2,065,783 2,065,783 0
ROYAL BANK OF CANADA. Y. N 555,448 555,448 555,448 555,448 0
WELLS FARGO Y. N 692,834 692,834 692,834 692,834 0
0299999. Total NAIC 1 Designation 0 11,509,022 0 11,509,022 11,509,022 11,509,022 0
0999999. Total 0 11,509,022 0 11,509,022 11,509,022 11,509,022 0
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year
1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, VorlV)
Collateral Pledged to Reporting Entity
CREDIT SUISSE CASH BANK OF NEW YORK (141003) 2,600,000 2,600,000 XXX e [ s
MORGAN STANLEY. CASH BANK OF NEW YORK (141003) 620,000 620,000 XXX
0299999. Total 3,220,000 3,220,000 XXX XXX XXX
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Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E24, E25



Annual Statement for the year 2014 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH
1 2 3

4 5 6 7
Amount of Interest [ Amount of Interest
Rate of Received During | Accrued December
Depository Code [ Interest Year 31 of Current Year Balance *
Open Depositories
PNC Bank Pittsburgh, PA. 415,618 | XXX
The Bank of New York Mellon New York, NY. rverens | 00,010 12 279,527 | XXX
The Neighborhood National Bank National City, CA reverens | 200,300 408 50 100,000 | XXX
0199999. Total - Open Depositorie XXX XXX 420 50 795,145 [ XXX
0399999. Total Cash on Deposit XXX XXX 420 50 795,145 [ XXX
0599999. Total Cash XXX XXX 420 50 795,145 [ XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (2,723,398) [ 4. ADIil.....cvvorrrierrinerins | e (T45,757) | 7. JUY oo | e 1,379,448 [10. OCtober........ccvvvevvens | crrerreririiriiiens (3,399,976)
2. February (1,772,428) | 5. May. (3,523,966) | 8. August (4,684,318)| 11. November 2,228,924
3. March (1,160,391)| 6. June (1,709,715)| 9. September.........cocceees | coerriceniiiniies (3,766,486) | 12. December 795,145
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8

Description Code | Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Lz3

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama............cccoccemmeenrvvvieivirenncAL | s
2. Alaska...
3. Arizona..
4. Arkansa .| LIFE INSURANCE 261,762 264,403
5. California....ccccccccccceveveveviiiviviierenn (071 IR
6. Colorado......cccooumrrrrvvevvvriinrnrrrnieiesd (610 I
7. Connecticut.........ccccccocvevcscicscccrinnt (o)l IR
8. Del DE | ..
9. District of Columbia............ccooc..... DC| ..
10, FlOMda. o veeereervceeerecrerrreresneennd FL{.....B.... | LIFE INSURANCE 125,773 126,582
11, GOMGiluuvevevevererevererererererererererenend GA|....B.... | LIFE INSURANCE 35216 35,443
12, Hawaii (1) [
TR s 1T O |} I
14, lllinois. 1L
15, Indiana.......ccoovveecvevnncnniiiienend INT.
16. lowa 11 -
17, Kansas........rvciiiiiinecennn K8 | s
18, Kentucky......ooocoveveenrirerersrrrencesn KY | s
19, Louisiana............cooommmervvciiierinend LA s
20.  Maine.......ccooommmemnvviciiinnnsnnnnnne ME | i
21, Maryland......ccccooeecvnrrvnciinnriiend MD | o
22. Massachusetts.............cccwwverenen MA] .....B.... | LIFE INSURANCE 503,092 506,328
23, Michigan......coccereenveerererserseneenn M| s
24, Minnesota
25.  Mississippi
26. Missouri
27 MONtANA......ovvveeeerecerreciiirie
28.  Nebraska........ccccoovemmncrvrrrciereec NE | i
29.  Nevada......corvvmrmmneernrerieesc NV | i
30.  New Hampshire.........cccoowvverrsenrens NH | s
31, NeW JErsey....nnereerinnennns NI s
32 New MeXICO........umwmmmevevevvriiiiinnnnd NM] .....B..... | LIFE INSURANCE 115,711 116,455
33, New York......oomennvviccccrenenec NY | i
34.  North Carolina..........cccccccceoe0e0e..... NC | .....B...... | LIFE INSURANCE 412,571 416,220
35.  North Dakota.
36.  Ohio.. LIFE INSURANCE 5,063,312 5,560,829
37.  Oklahoma.
38.  Oregon..
39, Pennsylvania.......ccooeeveecnnrrrened PA | i
40.  Rhode Island.............ccccooumrrrrrevennnes (] [—
41, South Carolina...........ccccccccccc0000....5C | .....B..... | LIFE INSURANCE 171,051 172,152
42, South DakKota.........cccccccccvcvrrvernnens S0 IR
43, Tennessee...........ccomrmrrvcvevirns L1\ [—
44, TeXS....orinrrresnrerssnrersennn TK | e
45, UtaN.s uT
46, Vermont.....ooerenencrnneriiiens VT
47.  Virginia LIFE INSURANCE 511,500 519,892
48.  Washingto
49.  West Virginia.
50.  WISCONSIN......coovcrrvcviviriscseriniiiinnes AL [
51, WYOMING...oovrernrieeierienis WY | s
52.  American Samoa.........cccccouerrruieinns AS| .
53. Guam (C1U) U
54.  Puerto Rico.......ccccooummrrvvviiiiiinenec PR | i
55.  US Virgin Islands.......c..cccooevmveenes. VI s
56.  Northern Mariana Islands............. MP] .o
57.  Canada.......irirriencniniind CAN [ ...cccccc....
58.  Aggregate Alien and Other.........OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 5,063,312 5,560,829 2,136,677 2,157 475
DETAILS OF WRITE-INS

5801.
5802.
5803.
5898.  Summary of remaining write-ins for

line 58 from overflow page................. XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)

(Line 58 above) XXX XXX 0 0 0 0
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