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Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ettt nnnns | erennees 21,227,T42,825 | ...oooeeveeieereieerennes | cvevees 21,227,742,825 | ........ 19,678,728,133
2. Stocks:
2.1 PrEfEITEd SIOCKS. .......veeereeiiecieie ettt sttt stensnen | eressessnsennes 45,651,960 | ..o | e 45,651,960 | ...cocvnvvee. 36,711,279
2.2 COMMON SIOCKS. ...vrvrrererirnrssesseseesssssssesessessssssessessssssessessessssssessessassssssesssssssssnssessansnss | sessessnees 715,333,505 | .ooovvereeieieenes 1,000 | oo 715,332,505 | ............. 673,565,429
3. Mortgage loans on real estate:
3 FIISEIENS ettt | sereseenne 839,887,746 | ..o | e 839,887,746 | ............. 889,826,004
3.2 Other than firSEHENS.........cvureiiriiieec et nessesine | settsstesssssesssssssnessssesnsssns | serestsestestestessessensenss | ersiessssesesesesenesesesenens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....-earereeeencereiseeseeeeseeseeseeesesseesesssesseesessessse st esseesessessastsssessessasssessessases | setsesssssessssnessessasssssnssns | sestessssssessessassnessessassanens | sesesssssessassnsssnssassnsnns [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......cvevviicviiiie ittt bbbttt sssssnaas | sensessssnans 81,482,131 | oo | e 81,482,131 | ccovvee. 83,994,410
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......cevveceeireereeeiseesneeeeseesessessssias | reesessessesssessessesssssssssesss | stesssssssssessssssssesssssessnes | sesssssessessssssesssssessanens [0 OO
5. Cash ($.....22,106,184), cash equivalents (§.......... 0)
and short-term investments ($.....120,630,549)..........couerueruerrerieeieeieseeeeeeeeeseeseeesieesieenieenes | eveeeseeneens 142,736,733 [ .o | cverieienns 142,736,733 | ............. 185,481,080
6. Contract loans (including §.......... 0 Premium NOLES)........cevverecrerrieeicieresei e sssssssesessnsens | avsesisssnens 118,958,536 |...coovvererereiereieieieiens | e 118,958,536 | ............. 122,527,043
7o DBIVALVES. ...ttt sent s | sieestaeenen 269,612,206 | .....coomverrerererrrcrineenes | e 269,612,206 | .........nv.. 310,539,699
8. OtherinVested @SSES..........cocuiiieiiciiieies sttt | erisesienes 170,960,173 | ..ooeoeireireireireinens | v 170,960,173 | ............. 109,993,554
9. ReCeivables fOr SECUMTIES. ..ot | erisesiesiensd 4,965,575 | ..ooovoririeiieiieineiiens | e 4,965,575 | ....cccovvrrnnnn. 794,905
10.  Securities lending reinVested COIALEIal @SSELS..........cvieriiiirieieseeie et eses | seesessessessssessessssessessesenss | estessessssessessessssassessessnss | soesessessesessssessessssanee [0
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......cc.recrrrnnrrerinceieenneseeesniseesnenes | ceeneens 23,617,331,389 | .ooovvveecrircris 1,000 | ........ 23,617,330,389 | ........ 22,092,161,537
13. Title plants less §.......... 0 charged off (for Title INSUMETS ONIY)......c..cvierieiciriisieieissesessiesesens [ errnereissiesessssessesesssens | srensesssssssssesssssssessessssens | sresssssessesssssssesessssenns [0
14.  Investment income due and CCTUB............cocuririiriiririinnne s esienes | cveessaneeas 200,801,845 | ...ovvvvirine 385,007 | .ocovveunee 200,416,838 | ............. 190,801,649
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cccccevveve | covvvrrerrennnn. 1,748,911 | oo 13127 | e 1,735,783 | oo 1,744,080
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccoeverevrivvennes | vevrreireinns 11,881,760 | ..ooovvrreee. 1,682,151 | ooovne 10,199,609 | ....ccceouve. 10,634,055
15.3  Accrued retroSPECtive PrEMIUMS.........cuuevueviirrieiseisitesieissssesessssssessesesssssssesssssssessssssens | sssssessessssessesssssssesessssens | sessessessssessessessssessessssens | srssssssessesssssssessessssenns [0
16. Reinsurance:
16.1  Amounts recoverable from FeINSUIENS...........cc.cvuriiririiriiir s
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS............cccvviviveiiieieiriceeiee e bessseaes | sevesessesesssessesesssessssssess | cressssssessssesessssssesssssesens | sessssessssesessssssesssssenns 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon..............cocceveiciiiies [ | e | cveviesesesies s 0 [
18.2 Net deferred taX @SSEL.........c. e eess st essssesssans | erssseessannd 64,665,480 | .....cccooonne 28,697,138 | ..o 35,968,342 | ....ccovvvenn. 36,002,362
19, Guaranty funds reCeiVable OF ON AEPOSIL...........cveveriiierieeieirerese et s st s sssaes | sevssssesssssssessessssessesesenss | essessssessesssssssssassessnsanss | sestessesesssssssssessnsasens [0 O
20. Electronic data processing equipment and SOfWAIE..............ccueveevcveeerieeeeiseeeeevecesee s | cvveveseesensnes 1,924,225 | ..o | e, 1,924,225 | ..o 1,915,623
21.  Furniture and equipment, including health care delivery assets ($.......... 0)rtrrereereeteeesrensnssesses | serreseeeess s essesseses | sessenssnss st estensnes | sssessesessensesestessanens 0 [
22. Net adjustment in assets and liabilities due to foreign EXChange rAtES..........ovrurirrnrirrininrins | correrinensessessesssssesssees | eesneenseesssssssssssssesssnsns | essssessssessssssssesssssnes [0
23. Receivables from parent, subsidiaries and affiliates............cccoeevevirrierieieieiieeceeceeseeeseeees | e 4,265,335 | ..o | e 4,265,335 | ...cccvvvnnene 1,064,601
24. Health care (§......... 0) and other aMOUNES FECEIVADIE.............curveerererririierereie e isessesseees | cereesessesssssssessssesssssnssens | sesessssssnssnsssssssssssessnssnns | sessssssessesssssnsssessnssnnes [0
25. Aggregate write-ins for other than invested asSets............coeevcreieieeesieeseee s | cverninnad 427128179 | oo 3,219,698 | ............. 423,908,481 | ............. 429,748,851
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............veeerieeemeriirieriiereeesseessesssessssessssesssssssessons | seeeenes 24,337,472,024 | ............... 33,998,121 | ........ 24,303,473,903 | ........ 22,772,579,798
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........cccovvieviens [ covrieieiieieieieiesieieinns [ | cversssensenssssssessessssenns [0 T
28.  Total (LINES 26 AN 27)........cccuurrirrrireeieriinereseesiessssessiessssnssissesesesssssssesssessssssssssssesssensen | seveenes 24,337,472,024 | ............... 33,998,121 | ........ 24,303,473,903 | ........ 22,772,579,798
DETAILS OF WRITE-INS
10T, RS R | setet ettt | ettt | st [V RN
T102. Rkt | seneb st n st | ettt | st [V RN
1103, etk | setetee et s s | ettt | st [V RN
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......ccveviiceirerieriieicsecieeiese e | ceversresieresisesesssesenad 0 | o0 | e 0].... .0
2501. Funds held @s COllALETAL...........cc.uruimrveuiirerierieriesiesi et ssssensses | eessesssnes 264,100,376 264,100,376 | .........uc.. 281,893,821
2502. Company-0wWned life INSUTANCE..........ccoueveviieireieiee sttt sessaesnes | eevesessnsens 125,675,389 [ ..ooeveviereriecreenieeens | cvveveirins 125,675,389 | ............. 123,476,321
2503. Accrued contractual fee INCOME............cuuuererrrireiiiceieeseseses s ssssesssesssens | cessesssaenees 19,848,118 | ..o | e 19,848,118 | ............... 18,616,167
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccoeeeeviveevecesiieesiinns | cvveveieninnns 17,504,295 | ......coone 3,219,698 | ......coceo... 14,284,598 | .......ccocon0 5,762,542
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 AOVE).......ceveerrreireeisisisrssesssssessesesssnssnesees | esseseseaas 427128179 | oo 3,219,698 | ............. 423,908,481 | .......ce.c. 429,748,851
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Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $.....20,597,874,120 less §..........
included in Line 6.3 (including $.....21,125,639 MOACO RESEIVE)..........cvuurvrriririieiieiieiiesississsssssssssssss s
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
4. Contract claims:
A1 LB 1 SRS R RS R R AR Rt
4.2 ACCIHENT AN NEAIN........cocvieieeicc sttt s et a st et s s s n st s s e s s s e sebs | ehtseaeseseteten et et e s et b nsetesen et | Aesetesetnaeten et et s et et e st n e tees
5. Policyholders' dividends §.......... 0 and coupons §.......... 0 dUE @NA UNPAI......c.ceieiiiieeiiseieiee sttt sessnsees | seesebssssssesssesssenseesessssessessstesns | fetsessssssessesssenstessessetessessesanes
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including §.......... 0 MOGCO).. .- errererereeeeseeseesseseseesessses s sseesssese s st s ssessensssssessassas | sessesssssessessassssssessessnssnssessans | sessessessassssssessssssnsssessssnnssnes
6.2  Dividends not yet apportioned (including $.......... 0 MOACO). ettt ss st sestnssees | sressntsssessessanssessessansnssessantes | ressessassanessssessensssssessessanssnsnns
6.3  Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less $ 319,837 | o 353,587
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES..........curuureurerereireeseeeseis e essseseesessessseesesse s e ese et ees e st st s e s s st ee s e st essensenbsessests | £reesansssssessestansessessassaessessentas | fretseesasssssessestasssssnssessanssnesns
9.2
9.3 426,118 | oo 355,466
94 el 1,841,570 | s 75,131,965
10. Commissions to agents due or accrued - life and annuity contracts $.....3,816,472, accident and health §.......... 0
and deposit-type contract funds $.......... 0ttt AR b bbbt bbb st entenas | ebsesetentes st enaenas 3,816,472 | .o 4,730,054
11. Commissions and expense allowances payable on reinsurance assumed.
12, General XPENSES QUE OF ACCTUBH........c..cvuivieieeisieieeisessete ettt s bbb s bbb bbb sa st b bbbt s st
13. Transfers to Separate Accounts due or accrued (net) (including $.......... 0 accrued for expense
allowances recognized in reserves, Net of reiNSUIE AlIOWANCES)...........ceviurireiiiisieieiseie e sss bbb sssens | ebssssssessessssessessessssssessessssantes | avsessesessessesssessessessssnsessesneas
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES...........cccvevivriueieieieie et | cvsessssssessssssesaenas 7,228,773 | oo 5,304,831
15.1 Current federal and foreign income taxes, including $ 439,454 | ..o 13,174,449
15.2  Net deferred tax liability............cocoererireeerieriniciennns
16, Unarned INVESIMENT INCOME. ..ottt bbb bbb R bbb bbb
17. Amounts withheld or retained by company as agent OF rUSEEE...........ccovueiiiivriieicise ettt
18.  Amounts held for agents' account, including $.....1,144,816 agents' credit balances.
19.  Remittances and itemS NOt AlIOCATEA. ...........cuu it bbbt
20. Net adjustment in assets and liabilities due to fOreign EXChANGE FALES..........c.cviveiieiciceie ettt sseses | sresssssssesse s b esses e bss s s s ssnsens | sressesssssstes et ssses s e sensessessnses
21.  Liability for benefits for employees and agents if not included above
22.  Borrowed money §.......... 0 and interest thereon §.......... ettt ettt bR s e s s bttt b s s s st | sheebaesie st s et s st stens | fesbessa s st e sttt
23.  Dividends to stockholders declared @nd UNPEIG............c.ceueuiueieiiiiiisieeiiese ettt b s s s st s et sntenses | ssessesantessessssensessessnsessessessnsans | sbessessssnstessessnsessessesnsessessnsnns
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUGTION FESEIVE. .......uieiieairieiitie ittt bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......ovrrieieriireiseisiesieesei ettt enae
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) reinsurers
24,04 Payable to parent, subsidiaries and affllates............ccoivieiiiriie s
24,05 Drafts OUESEANGING........cvueviiiieiieicissie ettt s sttt r et
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS held UNET COINSUTANGCE. .........uuveuierreeseiirssesesisesee ettt
24.08 Derivatives 968,621
24,09 Payable for securities ..105,211,059
24,10 Payable for SECUMLIES IBNGING........cciciiiereiieesicte ettt b bbbt bbb e bbb bbb bbb s s bbb e st bbb ennaes | ebssstebessesessssesebes s s et es e s s naes
2411 Capital notes §......... 0 and interest thereon §.......... 0O O OTO
25. Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)
27.  From Separate ACCOUNES SEAEMENL...........ccovueicveiieieicieis ettt ettt bbbt s st s e st s s et a st s s
28. Total liabilities (Lines 26 and 27) .22,601,817,020 ...21,136,547,805
29. Common capital stock 2,512,500 | .ooviericrereine, 2,512,500
30. Preferred capital stock
31.  Aggregate write-ins for other than special surplus funds.
32, SUMIUS NOES.....cvuvverereriseesiseiseesessstseesessssese st ess s sse s s s s st 8 e s a8 s8££ bbbt en
33, Gross paid in and CONHDULEA SUMPIUS..........cvuevevcieiieicieesie ettt sttt st s st s et b s s snaesans et
34. Aggregate write-ins for special surplus funds..
35, UNQSSIGNEA fUNAS (SUMPIUS).......cvuveererrereireieseseiseesssessessesessssssesse st sses st s s st st sttt s st s s s s sttt anssnsns
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §......... 0) ettt ettt en s | sestensensses s st st e nt st stentans | sessesrens et es sttt ren
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... 0)rtrr ettt s | sessensen st st st s s st st stennns | setsesses s sttt ettt nreen
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 1,699,144,383 1,633,519,493
38. Totals of Lines 29, 30 and 37 ...1,701,656,883 1,636,031,993
39. Totals of Lines 28 and 38 (Page 2, LN 28, COL. 3).......ccvurierrririeiseieiie ettt ess st ssessessssssessasssssnssnses 24,303,473,903 | .....cccorvne.. 22,772,579,798
DETAILS OF WRITE-INS
2501. Liability for funds held @S COIRLETAL.............cciveeveiiereieiieteee ettt sttt sae s bt st aessssennas | stestessesansesseseees 264,100,376 | ....ccooevrerernne. 281,893,821
2502, ACCOUNES PAYADIE.........cuiviiieciieieiei ittt ettt ettt b s sttt a s s et s e s et e s bt s e bbb st s s b st et en s s e st nsnn et 5,484,759 | ..o 5,135,847
2503. Unclaimed property ..4,560,685 | .. ....4,192,986
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAJE...........cucvivieiieiicisiecsetee ettt ssssssesnes | seesessssssssssssssssesssssnsesseseesensQ. | cevesesissssesssinaes 1,576,123
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 BDOVE)... .. v.rerrerressurarssesressesssessssessesssessessessasssssssssessanssessessessssssassssssssssssssssnssessessens | sessassassssssesseseas 274,145,820 | ..o 292,798,777
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (LiNE 31 @DOVE)......curureruuiueareseeserserssseseesessnessesemssesssssssseesens e ses st ens st st s ssssesssnssssssssensane
3401.
3402. .
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0OVE).........ciuiieiiiiiiieteiscteti ettt ettt bttt nans
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Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

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

1. Premiums and annuity considerations for life and accident and health contracts.............cccoeueuvieieierieieseseeseeseieens | e 1,599,936,291 | ......... 1,804,100,859 |......... 3,469,380,534
2. Considerations for supplementary contracts With life CONNGENCIES..........ciuiuiiiiieiiirieiereie s bensens | estesesstessessesssssssessss | sessssessessessssessesssssssasses | sssessessssessessssessessesnsns
3. NEtINVESIMENT INCOME.......uciuiiieiie bbb bbbttt | sebseninsna 639,664,073 |............ 578,544,787 |......... 1,208,262,370
4. Amortization of Interest Maintenance Reserve (IMR) ..2,548,332 9,198,633 19,688,705
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances On reiNSUrANCE CEAEM...........cviueiieiirieieiieie ettt ssenns | sbsessnsessesaa 4,075,497 | ..covrvvnn. 3,862,953 7,734,954
7. Reserve adjustments ON reiNSUFANCE CEABM...........cviiiriiiiriieieieiese ettt bbb n s ssesnsns | snsessessesans (1,779,468) | ............... (1,336,447) ....(1,144,523)
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

from Separate Accounts

8.2 Charges and fees for deposit-type CONIACES.........ccrvveiiiiieiecice ettt sens | essessnsesseens 3,580,433 | .o, 2,597,572 .

8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.......c.uiirriiiiiieieieieieie et sess e ssnsenses | essssassesas 30,411,973 |, 19,639,345 | ..o 40,447,153
9. Totals (Lines 110 8.3).....cccrvrumirrrireirniineisciennn. 2,278,437,130 | .........2,416,607,700 ...4,750,361,110
10, Death DENEIS.........cvecieriiiicc s ssssnsssessssssenensesssssnennssssssssenensessnenes | oneneneneens 11,902,881 | i 15,890,113 | evvinnnee 27,040,528
11. Matured endowments (excluding guaranteed annual pure eNAOWMENLS).........covvevvinrereinsierereisssseseesssesesssssssensessessnss | seensensessssessesees 1200 | voveerverierenrnnni83,243 | vieiviieieinens 105,915
12. Annuity benefits ..372,893,837
13. Disability benefits and benefits under accident and health CONrACES............cocccviiieiiiciccce e | e snssesesinesenns | ereeennennerenene 2,950 [
14. Coupons, guaranteed annual pure endowments and Similar DENEFILS............cccceriicviiiiiic s | et
15. Surrender benefits and withdrawals for life contracts
16, GrOUD CONVEISIONS. ......cvvuiuiveieitetessisetssesesessssessssssebessssesessssebe s s et et e se s s st et es s s s s a et s se b e s b s b s s bt s bbb et et b s s bbbt s st s eee
17. Interest and adjustments on contract or deposit-type contract funds

18.
19.
20.
21.
22.
23.
. Insurance taxes, licenses and fees, excluding federal income taxes..
25.
26.
. Aggregate write-ins for deductions............cocveverrrnrerrersinrnninns
28.
29.
30.
31.
32
33.

34.

35.

36.
. Netincome (LINE 35).....c.ccueiieieiieeeeeeecee e
38.
39.
. Change in net deferred income tax
41.
42.
. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change in asset Valuation reSEIVE............cccocvvevevrersiesieeeesee e
45,
. Surplus (contributed to) withdrawn from Separate Accounts during period
47.
48,
. Cumulative effect of changes in accounting principles
50.

51.

Payments on supplementary contracts with life contingencies

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

Totals (LINES 1010 19)......cueveereeieeeiceece ettt nes
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reinSUrance asSUMEM..........c.cceveevrveerierierseeesesseeesee s senns

General iNSUrANCE EXPENSES.......c..cvevereeverreeresssesessssessesessesseseessenns

Increase in loading on deferred and uncollected premiums............
Net transfers to or (from) Separate Accounts net of reinsurance

Totals (Lines 20 to 27)............

Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..

Dividends t0 pOlICYNOIETS.........c.oveeireeeirieierees e
Net gain from operations after dividends to policyholders and before federal
Federal and foreign income taxes incurred (excluding tax on capital gains)...

income taxes (Line 29 minus Line 30)...

Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (losses) (Line 31 minus Ling 32)........cccccoeveevviererveveceriernnnne

Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....4,361,424 (excluding taxes of $.....2,831,198 transferred to the IMR)..........cc.ccvvververeeemeeenreenseesessessesseesseesseennes

Net income (Line 33 plus Line 34)

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31, prior year.

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

Change in NONAAMILEA SSELS..........ceiviieiiciccce sttt bbb bbbttt en s nan

Change in liability for reinsurance in unauthorized and certified companies

Change in treasury StOCK..........ccoucuevriiveiiieesce e

Other changes in surplus in Separate Accounts Statement...............cc.co.......
Change in surplus notes

Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred t0 SUMPIUS.........c.cvueveieeieereeeee e
Surplus adjustment:

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

......... 1,067,215,049

......... 1,871,558,161

198,293,468
..... 142,992
55,153,090
5,831,007
.(614,647)

2,001,355,367 | ......... 2,177,061,466 ...4,238,582,670
277,081,763 ..239,546,234 511,778,439

......... 9,819 v (6,304) | ... <r(3,524)
277,071,944 |.. ..239,552,538 .511,781,963
.............. 64,910,193 | ..............82,632,563 | ............151,326,632
............ 212,161,751 | ............156,919,975 | ............360,455,331
............... (8,482,348)] ...............6,119,734 |...............(4,438,043)
...203,679,403 | .. ..163,039,709 ..356,017,288
......... 1,636,031,993 |.........1,511,800,352 | .........1,511,800,352
..203,679,403 |.. ..163,039,709 |.. ..356,017,288
............. (74,153,485)| ..............23,957,622 | .............11,452,647

............... (4,453,269)

................ 3,705,872

(2,065,483)| ...

7,079,558)
....(1,863,466)

52. DivIdends t0 STOCKNOIABTS............cvivieeicicieie ettt ettt bbbt st s st sss s snsanassans | snsessesneas (40,000,000)............ (100,000,000)|............ (200,000,000)
53. Aggregate write-ins for gains and losses in surplus 1,398,627
54. Net change in capital and surplus (Lines 37 through 53).... . . ..124,231,641
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccciueiereueeeiieiereeceiee ettt sessnns | cvensenes 1,701,656,883 | ......... 1,573,531,754 | ......... 1,636,031,993
DETAILS OF WRITE-INS
08.301.  Contractual Mder fE€ INCOME........ciuiieieieiriisie ettt ssessnsntes | saens LG19,961171 | 15,863,590 | ....ccen 34,085,599
08.302. Interest on company-owned life INSUTANCE............ovveuriieiciiirieeseeee e sssssessssssesessssessesesssssssessssssenss | conssnsenseseesny 199,008 [ ovieiivinan. ..4,131,561
08.303. Reinsurance experience refund..........ccocevveneeieresneneienns ..2,199,035
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page.........cccccvvvevnivienenenesesnsesesseessssenennes | coennennenene 0,497,002 | oo, ...30,958
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...
27070, et A R R bR A AR R AR AR AR E e E s bbbt s st st ban | Hressententses st en st stensas | eesiessensnt s es s st sentes | eesesiestens s st
2702.
2703, e
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... 0 .0
5301. Employee and agent stock option contribution.............. ..1,398,627
D302, oA SRR AR RS RS R R RS R AR b et s s st taens | ersestens et st es s st e s ssents | sbiessestentns st est st e srense | sbnsiestens st s st enee
5303, e
5398.  Summary of remaining write-ins for Line 53 from overflow page.. 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above) 795,809 1,398,627
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Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW
Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEBINSUIANCE............ccvcviveieieiesee ettt et ses st sss s ssssstessnsnsas | evessenes 1,600,406,625 | .......... 1,804,865,936 | .......... 3,470,529,962
2. NetinvestMeNtiNCOME........c.ociuiiiiirrrr s sienis | conesineised 693,878,178 | ............. 607,231,279 | .......... 1,300,892,404
3. Miscellaneous income ....26,563,601 ...16,938,139 | ... ...34,178,603
4. Total (LINES 1 HhTOUGN 3).....uiverriirerircireirieeeiee ittt snnines | eesesnis 2,320,848,404 | ......... 2,429,035,354 | .......... 4,805,600,970
5. Benefit and [0SS related PAYMENLS. .........ccciviiveicieieieie ettt n s ses | cresaerinans 731,715,323 | .ccoconc 637,016,531 | .......... 1,359,913,897
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cccvcueierieieiseeneiesieienns [ cerrreesiessesiessssssseins [ resiesisesesesssssesesesssens | covssesssssssesssss s
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........c.overurueierririenrirrnsese e 137,491,752 | ... 263,013,480
8.  Dividends paid t0 POICYNOIAETS.........cceiiiiieiecicis et sssessesesssssssessesssssssessssssessesssssnsenss | svnsiensersssensennersns 33819 | erveresreiiessesessrssienies | e
9.  Federal and foreign income taxes paid (recovered) net of $.....7,192,622 tax on capital gains (losses)... 127,882,000 | ... .212,603,788
10, Total (LINES B HNMOUGN 9).....coourvirrririiiiiriirie ittt ensssenssnenes | ceriesssnes 944,171,964 | ............ 902,390,283 | .......... 1,835,531,166
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10)........ccciieiiiiiieieiieieieie ettt ssae s sesse s ssans | evsesanans 1,376,676,441 | .......... 1,526,645,071 | .......... 2,970,069,804
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS...ouvireeereiresieeis sttt | srreeerens 1,185,495,676 | ............. 970,282,222 | .......... 1,908,053,031
12,2 SHOCKS. cvvvuresseeteeteees bbbt | neneenenas 42,654,974 | ............... 26,403,578 | .....cooceenne. 59,741,011
123 MOMGAGE I08NS........coouerirreeeeisreriseees sttt nnnes | serenssaenens 110,302,578 | .....coevvvven 40,028,346 | ......coooune 97,874,558
12,4 REAIESIALE.......ouiei e | ceneienienes 11,811,592 | oo [ s
12,5 Other iNVESIEA @SSELS........cuourvirerieiereieeriereie sttt nssnenes | conesssenesnas 56,781,635 | ...ovvvvrnene 2,916,798 | ...ccocvvs 90,905,668
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS............ccccieiirieeeieieieieiees [ e | e | et saees
12.7 Miscellaneous proceeds....
12.8  Total investment proceeds (LINES 12.1 10 12.7)....cuiuecueieirieieieeseee ettt ss s ssssssss s sssssans | essensenes 1,407,046,454 | .......... 1,039,630,944 | .......... 2,156,574,268
13.  Cost of investments acquired (long-term only):
131 BOMAS..ouvtreeesrieetieces sttt | ceeeeeiene 2,707,201,185 |.......... 1,930,970,242 | .......... 4,094,340,716
13,2 SHOCKS. o rvevueereeeraeesseees s eess et es ettt ensnnnns | rnentenseaas 87,413,765 | ...coeo...... 91,859,377 | ...cooeeen. 168,461,976
13.3 MOMGAGE I08NS........cvevevercitirisesieee ittt | eeneeeeinas 60,046,023 | ............. 145,241,561 | ...oveveene. 322,828,104
1314 REAIESIALE . ..eouveveeeececii et ettt | seseeeetennenas 5,368,135 | ..ovverrreennne 1,487,594 | oo 5,302,486
13.5  Other INVESIEA @SSELS........cvuuuvireiercriisrrierii sttt enenes | sesensssenees 117,533,054 | ...oovevvenees 39,656,150 |............. 116,262,181
13.6  MisCellaneous @PPlICAtIONS...........c.evuiviveieeictce ettt bnns | sniesnsinsnns 68,841,056 |.............. (14,996,299 ............. 257,400,220
13.7 Total investments acquired (LINES 13.110 13.6).....cvvvruirreineieiieiesisessesiss et sssssss e ssessss s essssssssssssesses | ansesssees 3,046,403,218 | .......... 2,194,218,625 | .......... 4,964,595,683
14.  Netincrease or (decrease) in contract [0ans and PremiUM NOES..........vureuerrereurernerreieere et ssecsseeeesessssseesssessssesess | sessessssennenns (3,568,508) | ....cerevnnene (5,063,722)| ...vvvvreenee (8,676,798)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (1,635,788,256)] ......... (1,149,523,960)] ......... (2,799,344,617)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAl NOLES.........ceurerrieiecee ettt ettt bbbt essentsnnne | eeteesessessnsssssnssastassnnens | crestessessnssessasssnssnssansnes | eesessessasssssnssnsesssnssestacs
16.2 Capital and paid in SUTPIUS, €SS trEASUNY SEOCK...........evrveeirereicieee et tesee s sssssssesssssessens | sessessssssssssssssssessssssesnss | seesessessesessessssssssssssessess | ossssssssessssssessssssessesaees
16.3 BOITOWEA fUNAS.........coouiiiiiieie ittt | fentestestestestententsenees | cebsssnssnnssnnssensbensbenssenes | nestesisess st s et
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............cooeevverereriereeeee e | eeeieinenns 243,162,546 | .............. (62,133,869)| ............ (120,835,648)
16.5 Dividends t0 STOCKNOIAETS..........cvuuiverriiriicii it ss st sssssssstsensns | nsesinsesenas 40,000,000 | ......cceve.. 100,000,000 | .....ccevee. 200,000,000
16.6  Other cash provided (APPlIEA).........covveurvrrrerrrirerereeriere s ssess s esssssessenenes |Levsssressseena: 13,204,921 |.....ccoeeece (TR )] —— (7,554,205)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ ccocven.e. 216,367,467 |............ (178,513,288)]............. (328,389,853)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Ling 17)......c.cccoevvverveever [ covrveiernnes (42,744,348)| ............. 198,607,823 |............ (157,664,667)
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF VBT ....ovuveveiirieireiieiicei sttt nnnin | senesstasnens 185,481,080 |............. 343,145,747 | ............ 343,145,747
19.2 End of period (Line 18 plus Line 19.1)................ 142,736,732 541,753,570 185,481,080
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXCHANGES......cvurmreemrirmemisresseeseseessesssessssessssesss s sss sttt enntennes | oeenisneines 13,070,685 | ..o 30,518,645 | .....ccccoe.ne. 48,629,382
20.0002  CapIAZEA INEIESE.........rveeeeerreereceririeeeeseee et ees et ssst st ssss st ssssssssesssnsssannes | eessssessssessanen 381,703 | v 1,002,690 | ..cooovvvernnenn 1,835,247
20.0003  Securities acquired from dividends/return of capital diStribULON...........cc.cociiiieiiccesece s [ e | e sessessesens | coveesesiesnssens 127,995
20.0004  Securities acquired from liquidation diStribULIONS. .........oveiiiiieieiccise s ssssessessssenees | eesnssssessssssessssessessesnses | sressonssssessessssaneed 6,376 | coooveeren 159,070
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Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

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

2. Ordinary life INSUTANCE.........cvuureererirceireriseceisrieseseerieessess st sss st essssenes | cessesssessssessesesee 21,954,615 | .o 23,338,963 | ..o 45,726,227

3. Ordinary individUal @NNUILIES. .........covervrrereerrereieiiecersissiees e ssesssssssssessessesssssssssnnsss | sessesssssssssssessns 1,582,912,628 | ...cvvvvvveen 1,785,717,563 | ..o 3,434,039,579

4, Creditlife (Group and INAIVIAUAL)..........ccovveireriiirieee et sssssssenss | sbessessessstessessssessessesssssssessessssesse | estessessssessessessssassessesastessessnsesses | sesessessessssassessessssessessesessessessnsns

5. GrOUP lfE INSUTANCE. ....cuueriecececeeiseieeise sttt ettt et ssensenes | sesessassssssnssessenssnssessessnes (5,345) | oo (GRS 101C) (31,810)

8. GrOUP @NNUIIES.....cvouorvereieeariiiiesiieesi st enssnnniene | cessssssesssesssessseenes 8,262,472 | covoovverrerireniins 9,041,408 | oovorvverirricinne 16,670,566

7o ABH = GIOUD ettt en e | eest et 38,950 | ovvoreererieeieeieriis 36,500 | ovoocereniecereeieeeies 75,781

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

9. ABH = OLNBT ..ottt | ettt 4,345,129 | ..o 4,709,603 | .ooooverceirireeeinnns 8,957,892

10.  Aggregate of all Other iNES Of DUSINESS...........ccceiiiviiiiiesie sttt snns | sesrstesisssses s s essss s s sssaesnseaens 0 | oot 0 | e 0

11 SUBLOTAL ..ottt | st 1,617,508,449 | ..ooovvvoiricanne 1,822,837,730 | oo 3,505,438,235

12, DEPOSIt-tYPE CONMFACES.......ovviveiicreieece st ensesenes | sssssbessssssesssssesenseaens 5,697,020 | ..o 4,520,739 | oo 11,575,982

13, TOMAL ..ot | reese e 1,623,205,469 | ....coccovvrrerenn. 1,827,358,469 | .....cocovverrinn. 3,517,014,217

DETAILS OF WRITE-INS

0O PO B OO PP O TR
1098. Summary of remaining write-ins for Line 10 from oVerflow Page........ccoeuvveieieieiennsieniinns | oveieissiesesessssesessssssesennd L0 TR (1 TR 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNE 10 @D0VE)......ererererrsareseesersnrsssessesesnessssssssssens | seeseessssssssssssssssssssseesssssssssesenes [0 OO {0 OO 0
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Statement as of June 30, 2015 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES
A. Accounting Practices

The financial statements of the Great American Life Insurance Company (the “Company”) are presented on the basis of accounting
practices prescribed or permitted by the Ohio Department of Insurance.

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

State of

Net Income Domicile June 30, 2015 December 31, 2014
(1) State basis Ohio $ 203,679,403 % 356,017,288
(2) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(3) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(4) NAIC SAP $ 203,679,403 _ $ 356,017,288
Surplus

(5) Statutory surplus state basis Ohio $ 1,701,656,883 $  1,636,031,993
(6) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(7) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(8) NAIC SAP $ 1,701,656,883 _$  1,636,031,993

B, C — No significant change.

2. ACCOUNTING CHANGES AND CORRECTION OF ERRORS — No significant change.

3. BUSINESS COMBINATIONS AND GOODWILL — No significant change.

4. DISCONTINUED OPERATIONS - No significant change.

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

recover the amortized cost basis.

(3) The following table shows each security with a credit-related OTTI charge recognized during the period:

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported
47232VBY7 $ 3,417,660 $ 3,085,107 $ 332,553 $ 3,085,107 $ 3,088,638 3/31/2015
47232DBB7 348,209 279,643 68,566 279,643 532,487 3/31/2015
Total $ 401,119

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 14,601,128
2. 12 Months or Longer 11,057,611

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 1,054,615,089
2. 12 Months or Longer 481,752,012

(5) Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at June 30, 2015. The
Company has the intent to hold securities in an unrealized loss position until they recover in value or mature.

E. Repurchase Agreements and/or Securities Lending Transactions — Not applicable.
F, G & H — No significant change.
I. Working Capital Finance Investments — Not applicable.

J.  The Company does not offset or net assets and liabilities for derivatives, repurchase and reverse repurchase agreements, and
securities borrowing and securities lending assets.

K.  Structured Notes — Not applicable.
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Statement as of June 30, 2015 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

6. JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES — No significant change.
7. INVESTMENT INCOME - No significant change.
8. DERIVATIVE INSTRUMENTS - No significant change.

9. INCOME TAXES
A. Deferred tax assets and deferred tax liabilities

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

06-2015 12-2014 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Gross deferred tax assets $ 95588168 $ 350 $ 95588518 $ 95076843 $ 350 $ 95077193 $ 511325 $ - § 511325
b. Statutory valuation allowance adjustment - - - - - - - - -
c. Adjusted gross deferred tax assets 95,588,168 350 95,588,518 95,076,843 350 95,077,193 511,325 - 511,325
d. Deferred tax assets nonadmitted 44,359,750 (15,662,612) 28,697,138 42,435,866 (18,522,383) 23,913,483 1,923,884 2,859,771 4,783,655
e. Subtotal net admitted deferred tax asset 51,228,418 15,662,962 66,891,380 52,640,977 18,522,733 71,163710 (1,412,559) (2,859,771) (4,272,330)
f. Deferred tax liabilities 15,260,426 15,662,612 30,923,038 16,638,965 18,522,383 35,161,348 (1,378,539) (2,859,771) (4,238,310)
g. Net admitted deferred tax assets/(net

deferred tax liability) $ 35967,992 $ 350 $ 35968342 $ 36002012 $ 350 $ 36002362 $ (34,0200 $ -3 (34,020)

2. Admission calculation components, SSAP No. 101:

06-2015 12-2014 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Federal income taxes paid in prior years recoverable

through loss carrybacks $ 35967992 $ 350 $ 35968342 $ 36002012 $ 350 $ 36002362 $ (34020 $ - $ (34020
b. Adjusted gross deferred tax assets expected to be

realized (excluding the amount of deferred tax assets

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

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

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

2. Adjusted gross deferred tax assets
allowed per limitation threshold

XXX XXX 243,541,878 XXX XXX 239,459,075 XXX XXX 4,082,803
c. Adjusted gross deferred tax assets (excluding the

amount of deferred tax assets from 2(a) and 2(b) above)

offset by gross deferred tax fiabiles 15,260,426 15,662,612 30,923,038 16,638,965 18,522,383 35,161,348 (1,378,539) (2,859,771) (4,238,310)
d. Deferred tax assets admitted as the result of application

of SSAP No. 101 $ 51228418 $ 15662962 $ 66,891,380 $ 52,640,977 $ 18522733 $ 71163710 $ (1,412559) $ (2,859,771) $ (4,272,330)

3. Other admissibility criteria:

06-2015 12-2014

a. Ratio percentage used to determine recovery period

and threshold limitation amount 911% 868%

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

2(p)2 above $ 1,623,612,522 $ 1,596,393,832

4. Impact of tax planning strategies:

06-2015 12-2014 Change
Ordinary Capital Ordinary Capital Ordinary Capital
a. Determination of adjusted gross deferred tax assets and net admitted deferred tax
assets, by tax character as a percentage
1. Adjusted gross DTAs amount from Note 9A1(c) $ 95588168 $ 350 $ 95076843 $ 350 $ 51135 $
2. Percentage of adjusted gross DTAs by tax character attributable to the
impact of tax planning strategies 0% 0% 0% 0.0% 0% 0.0%
Net admitted adjusted gross DTAs amount from Note 9A1(e) 51,228418 15,662,962 52640977 18,522,733 (1,412,559) (2,859,771)
4. Percentage of net admitted adjusted gross DTAs by tax character
admitted because of the impact of tax planning strategies 0% 0% 0% 0.0% 0% 0.0%

b. Does the company's tax planning strategies include the use of reinsurance? Yes [ ] No[X]
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Statement as of June 30, 2015 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

B. The Company has recognized all of its deferred tax liabilities.

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

1. Current income tax:

06-2015 12-2014 Change
a. Federal $ 64,835,578 $ 151,314,632 $  (86,479,054)
b. Foreign 74,615 12,000 62,615
c.  Subtotal $ 64,910,193 $ 151,326,632 $ (86,416,439)
d. Federal income tax on net capital gains 7,192,622 13,527,248 (6,334,626)
e. Utilization of capital loss carry-forwards - - -
f. Other - - -
g. Federal and foreign income taxes incurred $ 72,102,815 $ 164,853,880 $ (92,751,065)
2. Deferred tax assets:
06-2015 12-2014 Change
a. Ordinary
1 Discounting of unpaid losses $ - $ - $
2 Unearned premium reserve - - -
3 Policyholder reserve 25,683,122 25,832,836 (149,714)
4 Investments - - -
5 Deferred acquisition costs 57,973,214 56,655,655 1,317,559
6 Policyholder dividends accrual - - -
7 Fixed assets - - -
8 Compensation and benefits accrual 53,539 55,634 (2,095)
9 Pension accrual 1,893,920 1,908,847 (14,927)
10 Receivables - nonadmitted 1,854,994 1,970,629 (115,635)
11  Net operating loss carry-forward 103,493 206,986 (103,493)
12 Tax credit carry-forward - - -
13 Other 1,845,701 2,878,755 (1,033,054)
14 Accruals 6,180,185 5,567,501 612,684
15 Amortization of intangibles - - -
16 Underwriting expenses - - -
99 Subtotal $ 95,588,168 $ 95,076,843 $ 511,325
b.  Statutory valuation allowance adjustment - - -
c.  Nonadmitted 44,359,750 42,435,866 1,923,884
d.  Admitted ordinary deferred tax assets $ 51,228,418 $ 52,640,977 $ (1,412,559)
e. Capital
1 Investments $ - $ - $
2 Net capital loss carry-forward - -
3 Real estate - -
4 Other - -
5 Non-insurance subsidiaries 350 350
99 Subtotal $ 350 $ 350 $
f. Statutory valuation allowance adjustment - - -
g.  Nonadmitted (15,662,612) (18,522,383) 2,859,771
h.  Admitted capital deferred tax assets $ 15,662,962 $ 18,522,733 $ (2,859,771)
i. Admitted deferred tax assets $ 66,891,380 $ 71,163,710 $  (4,272,330)
3. Deferred tax liabilities:
06-2015 12-2014 Change
a. Ordinary
1 Investments $ 551,076 $ 1,139,690 $ (588,614)
2 Fixed assets 4,972,126 5,315,022 (342,896)
3 Deferred and uncollected premium 4,183,399 4,339,570 (156,171)
4 Policyholder reserves 3,870,976 4,270,097 (399,121)
5 Other 714,072 562,216 151,856
6 Policy loans 968,777 1,012,370 (43,593)
99  Subtotal $ 15,260,426 $ 16,638,965 $ (1,378,539)
b. Capital
1 Investments $ 15,662,612 $ 18,522,382 $  (2,859,770)
2 Real estate - - -
3 Other - - -
99  Subtotal $ 15,662,612 $ 18,522,382 $ (2,859,770)
c. Deferred tax liabilities $ 30,923,038 $ 35,161,347 $  (4,238,309)
4. Net deferred tax assets/liabilities $ 35,968,342 $ 36,002,363 $ (34,021)
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Statement as of June 30, 2015 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Notes to Financial Statements

D. The provision for federal income taxes incurred on operations is different from that which would be obtained by applying the
statutory federal income tax rate to income before income taxes. The significant items causing this difference are as follows:

06-2015 12-2014
Provision computed at statutory rate (operations and realized gains/losses) $ 97,472,138 $ 180,856,552
Permanent differences:
Interest expense - (573,466)
Dividend exclusion (42,956) (80,433)
Stock options 9,930 (421,954)
Company-owned life insurance (769,674) (1,446,046)
Tax exempt interest (428,013) (847,102)
Provision to return adjustments - (291,510)
Other (50,440) 207,964
Total permanent differences (1,281,153) (3,452,547)
Timing adjustments:
Investment differences 952,926 (14,352,706)
Reserves 249,407 386,350
DAC tax adjustment 1,317,559 4,457,012
Accounts payable 459,004 (1,396,026)
Provision to return (primarily investment-related items) - (4,282,559)
Fixed assets 443,525 217,209
Prior years' IRS exam settlements - 6,317,142
Other (447,066) (768,184)
Total timing adjustments 2,975,355 (9,421,762)
Other adjustments
Unrealized gain on options (27,063,525) (3,128,363)
Other - -
Total other adjustments (27,063,525) (3,128,363)
Federal income tax expense on operations and realized gains/losses $ 72,102,815 $ 164,853,880
Gross change in deferred tax asset
Timing adjustments (2,975,355) 9,421,762
Impact of non-admitted assets 115,635 80,814
Unrealized gains/losses (1,993,237) 1,118,166
Software development 100,628 171,063
Credit swaps - (2,352,000)
Other 2,695 (242,081)
Total change in deferred tax asset recorded directly to surplus (4,749,634) 8,197,725
Total statutory income tax expense $ 67,353,181 $ 173,051,605
E. (1) At June 30, 2015, the Company has no pre-tax capital loss carry-forwards. Due to the merger of Old West Annuity & Life

Insurance Company into the Company at December 31, 2007, the Company has a pre-tax operating loss carry-forward of
$295,695. The operating loss carry-forward will expire in 2025.

(2) The following are income taxes on operations and realized gains incurred in the current and prior years that will be available
for recoupment in the event of future net losses:
Period Ordinary Capital Total
2015 $ 64,440,832 $ 7,192,622 $ 71,633,454
2014 $ 160,444,960 $ 13,629,487 $ 174,074,447
2013 $ 158,951,289 $ 22,467,194 $ 181,418,483

(3) AtJune 30, 2015, the Company had no deposits to disclose under Section 6603 of the Internal Revenue Service Code.
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

Notes to Financial Statements

F. (1) The Company’s federal income tax return is consolidated with the following entities — No significant change.
(2) Tax allocation agreement — No significant change.
G. Federal or Foreign Income Tax Loss Contingencies
The Company does not have any tax loss contingencies for which it is reasonably possible that the total liability will significantly

increase within twelve months of the reporting date.

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

DEBT
A. The Company has no capital notes or reverse repurchase agreements outstanding.
B. Federal Home Loan Bank Agreements
a. The Company became a member of the Federal Home Loan Bank (“FHLB”) on August 14, 2009. Through its association with
the FHLB and by purchasing a set amount of FHLB stock, the Company can enter into deposit contracts. The Company owned
$39.8 million of FHLB stock at June 30, 2015 and $33.8 million at December 31, 2014. The Company also posted collateral to
the FHLB of assets with a fair value of approximately $919.7 million as of June 30, 2015. The Company’s FHLB borrowing
capacity is based on the Company’s estimate of collateral eligible to be pledged with the FHLB. The deposit contract liabilities
and related assets are accounted for in the Company’s general account.
b. FHLB Capital Stock

a. The Company held 250,000 shares of Class B membership stock at June 30, 2015 and December 31, 2014, respectively.
The Company held 148,000 shares of activity stock at June 30, 2015 and 88,000 shares at December 31, 2014.

b.  The Company has no membership stock eligible for redemption.
c. Collateral Pledged to FHLB

The maximum amount of collateral pledged to the FHLB during the period was $919.7 million at June 30, 2015 and $544.2
million at December 31, 2014.

d. Borrowing from FHLB
a. The Company has accessed a total of $740.0 million as part of the funding agreement with the FHLB.

b.  The maximum amount of borrowings from the FHLB was $740.0 million at June 30, 2015 and $440.0 million at December
31, 2014.

c. The current borrowings are not subject to prepayment penalties.

RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND
OTHER POSTRETIREMENT BENEFIT PLANS

A. The Company does not participate in a defined benefit plan.

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

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

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

C. The Company had no wash sales.

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

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

Notes to Financial Statements

FAIR VALUE MEASUREMENTS

A.

1. Fair Value Measurements at Reporting Date

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

Level 1 Level 2 Level 3 Total
Assets:
Bonds:
U.S. Government and government agencies $ -0 3% - $ 14,672,103 $ 14,672,103
States, municipalities and political subdivisions - - - -
Foreign government - - - -
Residential MBS - 354,981 274,113 629,094
Commerical MBS - - - -
Asset backed securities - - 13,065,000 13,065,000
All other bonds - 694,791 - 694,791
Total bonds - 1,049,772 28,011,216 29,060,988
Non-affiliated preferred stock - - - -
Non-affiliated common stock 301,428,897 7,088,892 159,307,534 467,825,323
Equity index call options - 268,700,973 - 268,700,973
Interest rate swaptions - 911,233 - 911,233
Total assets accounted for at fair value $ 301,428,897 $ 277,750,870 $ 187,318,750 $ 766,498,517

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

Total Gains Total Gains

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

Balance at into out of included in included in Balance at

3/31/2015 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2015
U.S Government and government
agencies g $ 14672103 § -8 -8 s s -8 -8 s - 0§ 14672103
Asset backed securities - 13,065,000 - - - 13,065,000
Residential MBS 278,506 - - (13,235) 8,842 274,113
All other bonds 1,690,616 - (1,690,616) - - -
Non-affiliated preferred stock 1,909,323 - (1,909,323) - - - - - - -
Non-affiliated common stock 128,326,619 - (1,524,972) (620,296) 34,884,889 - (1,758,706) - 159,307,534
Total $ 146,877,167 $ 13065000 $ (3,599,939) $ (1,538,207) $ (611,454) $ 34,884,889 $ - $ (1,758,706) $ - $ 187,318,750

3. Fair Value Recognition of Transfers Between Levels

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

4. Inputs and Techniques Used in Estimating Fair Value

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

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in inactive
markets (markets in which there are few transactions, the prices are not current, price quotations vary substantially over time or
among market makers, or in which little information is released publicly); and valuations based on other significant inputs that are
observable in active markets. The Company’s Level 2 financial instruments include corporate and municipal fixed maturity securities,
RMBS, interest rate swaptions, and equity index call options. Level 2 inputs include benchmark yields, reported trades, corroborated
broker/dealer quotes, issuer spreads and benchmark securities. When non-binding broker quotes can be corroborated by
comparison to similar securities priced using observable inputs, they are classified as Level 2.

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

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

5. Derivative Assets and Liabilities
a. The Company’s derivative assets/liabilities are reported on a gross basis (see 20-A-1 above).

b.  The Company has no gross or net derivative assets/liabilities measured at fair value in the Level 3 category.
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21.

22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

Notes to Financial Statements

B. The Company has no additional fair value disclosures.

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

Not
Practicable
Aggregate Admitted (Carrying

Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value)
Financial Assets
Bonds:

U.S. Government and

government agencies $ 45,644,792  $ 44,154,469  $ 1,341,397 $ 29,616,736  $ 14,686,659 $
States, municipalities and
political subdivisions 3,499,302,238 3,398,202,482 - 3,476,450,084 22,852,154

Foreign government 12,968,620 11,481,117 - 12,968,620 -

Residential MBS 2,644,074,937 2,357,828,525 - 2,440,761,659 203,313,278

Commercial MBS 1,771,932,538 1,676,614,992 - 1,734,425,743 37,506,795

Asset Backed Securtities 3,003,370,473 2,980,047,389 - 2,608,111,106 395,259,367

All other bonds 11,148,291,392 10,759,413,851 7,727,060 10,625,621,380 514,942,952
Total bonds $ 22125584990 $ 21,227,742825 $ 9,068,457 $ 20,927,955328 $ 1,188561,205 $
Non affiliated preferred stock 47,390,165 45,651,958 23,297,067 15,089,999 9,003,099
Non affiliated common stock 467,825,323 467,825,323 301,428,897 7,088,892 159,307,534
Mortgage loans 840,740,000 839,887,746 - 840,740,000
Equity index call options 268,700,973 268,700,973 - 268,700,973 -
Interest rate swaptions 911,233 911,233 - 911,233 -
Policy loans 118,958,536 118,958,536 - 118,958,536
Total financial assets $ 23870,111,220 $ 22,969,678,594 $ 333,794,421 $  21,219,746,425 $ 2,316,570,374 $

OTHER ITEMS - No significant change.

EVENTS SUBSEQUENT — No significant change.

There have been no events subsequent to June 30, 2015 that have had a material financial effect on the Company.
REINSURANCE - No significant change.
RETROSPECTIVELY RATED CONTRACTS & CONTRACTS SUBJECT TO REDETERMINATION — Not applicable.
CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES
Reserves on accident and health contracts for incurred and loss adjustment expenses attributable to insured events of prior years
developed as anticipated as of June 30, 2015. Original estimates are increased or decreased as additional information becomes known
regarding individual claims. However, no significant trends or unanticipated events were noted as of June 30, 2015. None of the
Company’s accident and health contracts are subject to retrospective rating or experience refunds.
INTERCOMPANY POOLING ARRANGEMENTS - No significant change.
STRUCTURED SETTLEMENTS — No significant change.
HEALTH CARE RECEIVABLES — No significant change.
PARTICIPATING POLICIES - No significant change.
PREMIUM DEFICIENCY RESERVES - No significant change.

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

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

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

SEPARATE ACCOUNTS - No significant change.

LOSS/CLAIM ADJUSTMENT EXPENSES- No significant change.
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Statement as of June 30, 2015 of the. GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
GENERAL

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

1.2
2.1

22

3.1

3.2
33

41
4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

as required by the Model Act?

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

Yes[ ]
Yes| ]

Yes| ]

No[X]
No[ ]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.

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

If the response to 3.2 is yes, provide a brief description of those changes.

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

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

result of the merger or consolidation.

Yes[X]

Yes[ ]

Yes|[ ]

No[ ]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

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

If yes, attach an explanation.

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?

State of Ohio, Department of Insurance

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

with the Department?

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

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

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

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

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X]

2/31/2011

NAT ]

1

2/31/2011

1

0/26/2012

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes[X]

NIA[X]
NIA[X]

No[X]

No[X]

No[ ]

1
Affiliate Name

Location (City, State)

2

FRB

0cC

FDIC

SEC

Great American Advisors

Cincinnati, Ohio

NO

NO

NO

YES

American Money Management Corporation

Cincinnati, Ohio

NO

NO

NO

YES

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

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

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

relationships;
(b)
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)

(e)  Accountability for adherence to the code.

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

9.2

Has the code of ethics for senior managers been amended?

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

Qo8

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

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Yes[X]

Yes| ]

No[ ]

No[X]



Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 9,625,002
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol ]
14.2 If yes, please complete the following:
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
1421  Bonds 0 |$ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 240,226,740 247,508,181
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 9,052,075 6,246,608
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) 249,278,815 $ 253,754,789
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon 1 Wall Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
161853 American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[ ] No[X]

18.2 If no, list exceptions:

114536AA3 BROOKSTONE HOLDINGS LIEN SUB SECURED NOTES 10.00% 07/07/2021: 45632@AA7 INDUSTRIAL PIPING 14.50% 12/13/2018: 522111779 LECTRUS CORP
TL 13% PIK 11/15/2016: 535555772 LINKS GLOBAL HOLDINGS LLC 13.50% 7/23/2018: 55368@AA6 MSI LIGHTING TERM LOAN 15% 11/6/2017: 680633270 LAI/OLG

FINANCE TL 14.00 6/30/2020
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3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount

101 FAIM MOMGAGES. ... vvuivoiesiese ettt sttt se s ss s s b8 E 8888888828881 8810888858888 e
1.12  Residential mortgages 105,067,448
113 Commercial mortgages 734,820,298
1,14 Total MOrtgages in OO STANGING.........civeieiiiiiieieieiritese sttt s etttk s e n bbbt sttt G 839,887,746

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

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

1.33  Commercial mortgages

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

Long-term mortgage loans in process of foreclosure

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

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

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

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

Operating Percentages:

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

Yes[ ] No[X]
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Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

t Year to Date

1
NAIC
Company
Code

2

D
Number

3

Effective
Date

Name of Reinsurer

Showing All New Reinsurance Treaties - Curren
4

5 6
Type of

Domiciliary | Reinsurance
Jurisdiction|  Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE

Q10




Statement as of June 30, 2015 of the GR
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

EAT AMERICAN LIFE INSURANCE COM

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. Lo e 215,047 | .....36,475,546 | ....cccoeviirrieeereen84,876 [ oo | s 36,755,470
2. o 213,939 | 1152708 003,687 | e [ e
3. Arizona... oo 455,187 ....16,328,201 | ..
4. Arkansas.... o 13,734,602 |..
5. California o ....140,123,920 |..
6.  Colorado.... vl | 000 267,643 | .....24,389,660 |...ocoieieriinnnnnn06,022 | e [ i 24,723,325 |..
7. Connecticut I ....38,293,265
8. DElAWATE.......ceieececsie e L
9. District of Columbia...........ccoecereirirrieieiirieeseee s DC|...... L
10.  Florida.........ccovunuee o
11.  Georgia.. I
12, HAWAI#. v L
13, 1ABN0. ..o L
14, llinois. o ...42,352,623 | ..
15.  Indiana o ....39,059,284 | ..
16. lowa. o ....17,958,349 |..
17.  Kansas vl | 00 180,197 | 7,557,628 e 160,969 | [ .
18.  Kentucky o ....18,079,283 |..
19.  Louisiana o ...42,838,567 |..
20. Maine..... vl | 00096,723 | 17,965,708 e300 | e [ .
21.  Maryland o ....21,963,69% | ..
22. Massachuse o ....21,174,096
23.  Michigan o ....62,041,760
24.  Minnesota.. . IO ....32,498,163
25, MISSISSIPPI....coveereeriereieisirsereeeissieee st esees MS|...... Lovoveeee | rreenenn 137,665 | ......10,614,702 | ..o 8,561 [ | v 10,758,927
26, MISSOU...oveerrirreireisieeseisisesesse sttt sseenes MO|...... L ....104,109,990 | ...ooovivirrieirinns
27.  Montana. MT L [ 11,630 | 01,260,543 [ 8,149 | | 1,280,322
28.  Nebraska.... WNE|....L... 5,135,640
29. Nevada........... NVl | 283,119 105,246,389 [ e 3,974 | e [ s 5,533,481 |..
30. New Hampshire.. WNH|.....L... ...17,320,543 |..
31.  New Jersey.... WNJ L 50,271,712 |,
32. New Mexico NM b | el 170,777 ] 13,722,292 | e e | e 3,893,069
33.  New York........ NY N ] 126,384 9,749,412 3,237 s | i 9,879,027 | ..ovvriererrrieinns
34.  North Carolina NC{....L... 91,795,048
35.  North Dakota.. D [l 039,167 | 105,982,742 | | e | i 6,021,910 |.oovvreererireiennne
36. Ohio........... OH|...L. 78,147,450 459,768
37.  Oklahoma... LOK Ll | 507,817 | 7,501,027 |0 130,296 [ | e 8,139,140 419,321
BT 1o o OSSP OR|...... Lovoveoree | eveeenen 115,468 | ... 15,874,510 | .o 33,446 | o | e 16,023,424
39, PenNnSYIVaNIa.......cccoveveiicieiieiesies et PA|...... L ....106,042,176
40. Rhode Island.. el 16,423,732 |..
41. - ....58,365,965
42. Levevees [ vrreeenencd2,153 | 1,978,712 | e, 064 | e | e 2,024,930
43 L 35,928,020
44, - ....58,696,830
45, - ...16,523,940 | ..
46. weerlcn | 35,132 | 1,129,509 | 10,295 | [ 1,174,937 |..
47. \Virginia... b ....48,436,367 |..
48.  Washington b ....46,307,160
49.  West Virginia.. I ...11,146,870 | ..
50. Wisconsin... LWL ....18,360,416 |..
51, WYOMING.... ittt WY |...... Lo | oo 22,847 11,992,254 | e 1,669 [ | e 2,016,771
52.  AMErcan SamOa..........ccccvevverreverierrereeeniereessenenssessesseeneendAS [ Nua
53.  Guam............
54. Puerto Rico.....
55.  US\Virgin Islands..........ccoovovereereerneneneneenneneneneenennsssnsnneeee Ve L
56.  Northern Mariana Islands.............ccccoevereeriereeneseesierieieeeed MP LN | i e e sssessesesnns | eovessssessesssssssnsens | evvessssssensersnsed | ovevesiesssenennnnns
57. Canada........ccccoevrrennee. .
58.  Aggregate Other Alien .0 ..0
59, Subtotal......ccocveiiieiiee e .4,332,762 ..5,697,020
90. Reporting entity contributions for employee benefit plans............. e XXX s [ e [ e | e
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES...........cceveveerieereeeee e | e XXXKeoviet [ rerrriereieisssnens | everssiesesississsnes | vevesiesisssssessessssssssssesssssnses | oesessesesssssssesenss | sreesessesesisssssins [0 O
92.  Dividends or refunds applied to shorten endowment or
premium paying period e XXX s [ et [ | e | e | eessssessennens0 | v
93.  Premium or annuity considel
or other contract ProviSions.............cccveeerenieieeessese s
94.  Aggregate other amounts not allocable by State... .
95.  Totals (Direct BUSINESS).........coverererrererrierienernienensesssensensennes | o XXX | 000.22,701,879 | .1,591,175,100 |..cocvovvevere4,371,410 | o0 11,618,248,389 | . 5,697,020
96.  Plus Reinsurance ASSUMEd..........c.ccvurreievriieisenensessieseessiessnns
97. Totals (All Business)........... 4,371,410 | .. 1,621, 960 862
98. Less Reinsurance Ceded LA3T1A10 e | e 21,271,962
99. Totals (All Business) less Reinsurance Ceded .1,600,688,899
58001, Other AlIBN.......c.eueieieieireeesesse et naes
58002, oot nns | s
58003, oo | s
58998. Summary of remaining write-ins for line 58 from overflow page... | ....
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........
9401.
9402.
9403.
9498. Summary of remaining write-ins for line 94 from overflow page... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

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

(a)
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Statement as of June 30, 2015 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.

A

{

* Denotes insurer

American Financial Capital Trust Il
American Financial Capital Trust Il
American Financial Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC (80%)

MidMarket Capital Partners, LLC (65%)

PU Holding Company

American Premier Underwriters, Inc.

The Associates of the Jersey Company

Cal Coal, Inc.

Great Southwest Corporation

The Indianapolis Union Railway Company
Lehigh Valley Railroad Company

Pennsylvania Lehigh Oil & Gas Holdings LLC
Magnolia Alabama Holdings, Inc.

Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC

Ohio Oil & Gas Holdings, LLC

The Owasco River Railway, Inc.

PCC Real Estate, Inc.

PCC Technical Industries, Inc.

PCC Maryland Realty Corp.

Penn Central Energy Management Company
Penn Towers, Inc.

Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Terminal Realty Penn Co.

Waynesburg Southern Railroad Company

GAI Insurance Company, Ltd. *

Great American Specialty & Affinity Limited

Hangar Acquisition Corp.

Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.

Risico Management Corporation

HHHFFF'

Dixie Terminal Corporation
GAI Holding Bermuda Ltd.
GAI Indemnity, Ltd. #

Marketform Group Limited
Marketform Holdings Limited
Lavenham Underwriting Limited #
Marketform Hong Kong Limited
Marketform Limited
Gabinete Marketform SL
Marketform Australia Pty Limited
Studio Marketform SRL
Marketform Management Services Limited
Marketform Managing Agency Limited
Sampford Underwriting Limited #
Marketform Trust Company Limited

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q12

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
Mi 46-1852532
OH 46-1480078
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BMU
GBR
OH 31-1446308
WA 91-1242743
WA 91-1508644
DE 31-1262960
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR 98-0412245
HKG
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




Statement as of June 30, 2015 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.

L

Great American Financial Resources, Inc. »

AAG Insurance Agency, Inc.
Ceres Group, Inc.
Continental General Corporation
Continental General Insurance Company *
QQAgency of Texas, Inc.
Great American Advisors, Inc.
Great American Life Insurance Company *

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

Bay Bridge Marina Management, LLC (85%)

Brothers Management, LLC (99%)

FT Liquidation, LLC

GALIC - Bay Bridge Marina, LLC

GALIC - Sorrento, LLC »

GALIC Brothers, Inc. (80%)

GALIC Pointe, LLC »

Manhattan National Holding Corporation
Manhattan National Life Insurance Company *
Skipjack Marina Corp.

United Teacher Associates Insurance Company *

UTA Acquisitions, LLC

Great American Holding, Inc.
Agricultural Services, LLC

United States Commodities Producers, LLC (75%)
United States Livestock Producers, LLC (75%)
American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.

GAI Australia Pty Ltd

Great American International Insurance Limited *
Mid-Continent Casualty Company *

i

* Denotes insurer

Mid-Continent Assurance Company *

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

Republic Indemnity Company of America *

Republic Indemnity Company of California *
Summit Consulting, LLC

Heritage Summit Healthcare, LLC

Summit Holding Southeast, Inc.

Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q12.1

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

Mid-Continent Excess and Surplus Insurance Company *

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
OH 47-0463747 71404
X 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 45-2969767
DE 26-4391696
OH 31-1021738 93661
MD 27-4078277
MD 27-0513333
FL 20-1246122
OH 45-3988240
MD 20-4604276
FL 45-5565693
OH 31-1391777
FL 45-1144095
OH 26-3260520
OH 45-0252531 67083
MD 52-2179330
TX 58-0869673 63479
X 47-1933937
OH 42-1575938
OH 27-3062314
MT 45-4110027
NV 27-2354685
DE 31-0912199 35351
OH 31-0973761 37990
X 59-1671722
AUS
IRL
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711
FL 59-3385208
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335




Statement as of June 30, 2015 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments » OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compafiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. X 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ X 31-0974853 38024
Great American Lloyd's, Inc. X 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51.2%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BMU
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. (49%) CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Strategic Comp Holdings, L.L.C. LA 72-1331800
Strategic Comp Services, L.L.C. LA 36-4517754
Strategic Comp, L.L.C. LA 32-0050970
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULEY

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliaryfto Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
31-1544320.. | ...ccvvrnnnn 0000944707 |NYSE............... American Financial Group, INC........cccoceevverivnenenennnniennenennnes | OHuciieied JUIP s e OWNEISNIP. ..ot | cevriirerirines [ ererrerenseeeessieseesssses e sessssenes | eneens
31-6549738.. | .oovvvvien [ | s American Financial Capital Trust ll...........corvvereinerericriinens American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
16-6543606.. | ...coovvererens | ererererrireirenen | rereerinereeennninns American Financial Capital Trust lll..........cocovvverrernirirresine American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
16-6543609.. | ...vevevercne [ e | e American Financial Capital Trust IV..........ccccovevreninnninrenenns American Financial Group, INC........cccocvvviirrrinirreineens Ownership......... ...100.000 | American Financial Group, Inc.... |.......
31-0996797.. | ..vevrvereeree | e e American Financial Enterprises, INC..........ccoeeurerieenininneneens American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
31-0828578.. | ..oeoveeeeeeee | e | e American Money Management Corporation American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
27-157T326.. | ceovveeviee [ v | e American Real Estate Capital Company, LLC.........cccccocovvivrinnnen. OH.......... NIA........... American Money Management Corporation..................... Ownership......... | ... 80.000 |American Financial Group, Inc.... |.......
27-2829629.. | ..ovvveviien [ vt | e MidMarket Capital Partners, LLC American Money Management Corporation.................... Ownership......... | ... 65.000 |American Financial Group, Inc.... |.......
41-2112001.. [oooeeeeens e [ APU Holding Company American Financial Group, INC..........ccocovvvvieirinienirinnns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
23-6000765.. American Premier Underwriters, INC..........coovvvvrienninseeeninns APU Holding COMPaNY.........ccceevrrenirerernirersesseenieensennenns Ownership ...100.000 | American Financial Group, Inc....

..|23-6297584..
37-1094159..

. | The Associates of the Jersey Company
Cal Coal, Inc

.. | American Premier Underwriters, Inc . | Ownership..

Ownership

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

American Premier Underwriters, Inc

95-2802826.. Great Southwest COrporation...............ceeereeverneirerernsereesesnninns American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......

.. | 35-6001691.. . | The Indianapolis Union Railway Company... .. | American Premier Underwriters, Inc . | Ownership.. ...100.000 | American Financial Group, Inc....
13-6400464.. Lehigh Valley Railroad Company. American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......
48-1665396.. | ..evvevrrereen | e | e Pennsylvania Lehigh Oil & Gas Holdings LLC Lehigh Valley Railroad Company...........ccoeeeuneerieneeenenns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
20-1548213.. | ceovveviven [ | e Magnolia Alabama Holdings, Inc American Premier Underwriters, INC..........ccoevvveevieinnnns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
20-1574094.. | ..ovoveviies [ | e Magnolia Alabama Holdings LLC............cccooieirinienriennieisneennns AL........... NIA.......... Magnolia Alabama Holdings, INC..........cccoveveviinnincinnns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
468-1852532.. | cvvvveveerins | e | e Michigan Oil & Gas Holdings, LLC...........cccoeovierererierereirriennne Ml........... NIA........... American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
46-1480078.. | ..cvoveveveee e | e Ohio Oil & Gas Holdings, LLC.........cccovrrrrvierirreeresieneiees OH.......... NIA........... American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
13-6021353.. | cooveveveeeees e | e The Owasco River Railway, INC.......cccocovenrnerenieeeesieiens NY.......... NIA........... American Premier Underwriters, INC..........ccccovevevvvrrnenns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
............................... 31-1236926.. |....ccoeovvvvne | cevreiviieeienns | cvieeeenieenennn. | PCC Real Estate, Inc American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 76-0080537.. | ..ccovevevvees | cevrreeeeens | ceveveeevenenenenennnn. | PCC Technical Industries, Inc.... American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 31-1388401.. | .ovvereveee | evreererveereens [ eererereeerenenee. | PCC Maryland RealtY COMp.....vueuceiericireireereisteeeieinessieeneeeens PCC Technical Industries, INC.........c.ccovreerenereercencenenn. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 06-1209709.. | ....cvovrerree | verreerervnreereens [ ceveereerieneneenene. | PENN Central Energy Management Company...........cccccoceveveeveeeee | DEeeees [NIAL........ | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 23-1537928.. | .cooveeeeies | e | eeveeeerceieieeeeeeee. | PENNTOWES, INC.eccecceeceeeceeeeseseeesieessnseeenses | PAeen | NIAL......... | American Premier Underwriters, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 46-3246684.. | .....c.cccovees | ceerrreieiniiens [ cenerseeieneen. | PENNSYlvania Oil & Gas Holdings, LLC..........cccococeevvvcvviieenneees | PAe [NIALL......... | American Premier Underwriters, Inc...........cccccocevvveennne. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
23-6000766.. |..ccovverrrene [ errrririeiririees | v Pennsylvania-Reading Seashore LiNes.............cccovvvererrivererennns |\ N NIA........... American Premier Underwriters, Inc Ownership......... | ..... 66.670 | American Financial Group, Inc.... |.......
23-6207599.. | ..ovvvvrinens v | e Pittsburgh and Cross Creek Railroad Company.............ccccevvvenveae PA......... NIA.......... American Premier Underwriters, Inc Oownership......... | v.... 83.000 |American Financial Group, Inc.... |.......

23-1707450.. Terminal Realty PeNN Co......c.cvvvviiieiiirineneseee e American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc....

..|23-1675796..
98-1073776..

. | Waynesburg Southern Railroad Company. . . .... | American Premier Underwriters, Inc .. | Ownership..
GAl Insurance Company, Ltd..........cccccverererninemncreinnererenene APU Holding Company...........ccceereeerrerenrnereesnneneeresenes Ownership
Great American Specialty & Affinity Limited APU Holding Company Ownership ...100.000 | American Financial Group, Inc.... |.......
.. |31-1446308.. . |Hangar Acquisition COrp.........cooeurverrerrereenieeerenneenens . reers eveeeeeen | APU Holding Company . | Ownership.. ...100.000 | American Financial Group, Inc....
91-1242743.. Premier Lease & Loan Services Insurance Agency, Inc................. APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 91-1508644.. |....cccecvvve | cevievrieiiens | ceviveesiieennn. | Premier Lease & Loan Services of Canada, INC........cevevveveincinnes APU Holding Company..........ccccecvurenneesniresnnennneeee. | OWNErship......... | ...100.000 | American Financial Group, Inc.... |.......

...100.000 | American Financial Group, Inc....
...100.000 | American Financial Group, Inc.... |.......
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Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliaryfto Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
31-1262960.. Risico Management Corporation...............ccocveeeereereerereereenenenenneens | DB [NIAG APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
.. [31-0823725.. . | Dixie Terminal Corporation.... .. | American Financial Group, Inc. . | Ownership.. ...100.000 | American Financial Group, Inc....

98-0606803.. GAI Holding Bermuda Ltd.........c.ccoveuririerieerieeeecesceeseieens American Financial Group, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......
98-0556144.. | ..covvvviven v | e GAI Indemnity, LEd........cooviirienieeesessee s GAl Holding Bermuda Ltd Ownership......... ...100.000 | American Financial Group, Inc.... |.......
............................................................................... Marketform Group LIMited...........ccvvvereieirireieieseeieesseeinas GAI Holding Bermuda Ltd Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................................................................... Marketform Holdings Limited...........cccoooevieierenieeeseee s Marketform Group Limited...........ccccoovvrverrerienererrnennnn. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
98-0412245.. | ..o [ | e Lavenham Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc.... |.......
............................................................................... Marketform Hong Kong Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................................................................... Marketform Limited..........ccvevrierereinrceseeessese s Marketform Holdings Limited............cc.ccceovunerreirnrinerennen. | OWnership........ | ...100.000 |American Financial Group, Inc.... |.......
............................................................................... Gabinete Marketform SL............ocoviinineininrcesse e Marketform Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................................................................... Marketform Australia Pty Limited..........cccocvererininieinnicnenne Marketform Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................................................................... Studio Marketform SRL..........ccccvvierriierieeee s Marketform Limited.........c.cccoecevrveerireeniiesseeeseeenee. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................................................................... Marketform Management Services Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................................................................... Marketform Managing Agency Limited Marketform Holdings Limited Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
98-0431601.. | ..ovevvervrrens | cerrerrrrenerrins e Sampford Underwriting Limited...........cccoveurreiererisreesieeenns Marketform Holdings Limited...........cccccovierieririnienennnn. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
............................................................................... Marketform Trust Company Limited Marketform Group Limited...........cccccovviverrvrieniererrneennnn. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
06-1356481.. [ cvvveveeeres | e | e Great American Financial Resources, Inc. American Financial Group, INC........cccoceveierrerisieniinnens Ownership......... ...100.000 | American Financial Group, Inc.... |1.....
31-1422717.. AAG Insurance Agency, Inc Great American Financial Resources, Inc.... Ownership ...100.000 | American Financial Group, Inc....

..| 34-1017531..
47-0717079..
47-0463747..
.. | 34-1947042..
31-1395344..
13-1935920..

. | Ceres Group, Inc........
Continental General Corporation
Continental General Insurance Company.
. | QQAgency of Texas, Inc....
Great American Advisors, Inc....

.. | Great American Financial Resources, Inc.
Ceres Group, Inc Ownership
Continental General Corporation Ownership ...100.000 | American Financial Group, Inc.... |.......
.. | Ceres Group, INC......ccvverrirrririrrininnn, .. | Ownership.. ...100.000 | American Financial Group, Inc....
Great American Financial Resources, Inc.... Ownership......... ...100.000 | American Financial Group, Inc.... |.......
Great American Financial Resources, INC...........cccovevnnnn. Ownership......... ...100.000 | American Financial Group, Inc.... |.......

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

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

Great American Life Insurance Company.

.. |45-2969767 .. . | Aerielle IP Holdings, LLC .. | Great American Life Insurance Company.... . | Ownership.. American Financial Group, Inc.... |2.....

26-4391696.. Aerielle, LLC Great American Life Insurance Company. Ownership American Financial Group, Inc.... |2.....

31-1021738.. [ oo [ e Annuity Investors Life Insurance Company Great American Life Insurance Company.........c.cccvuueenee Ownership American Financial Group, Inc.... |.......

27-407827T .. | oo e [ e Bay Bridge Marina Hemingway's Restaurant, LLC.........c..cccccoe..c. MD......... (DT Great American Life Insurance Company.........c.cccoeueenee Ownership American Financial Group, Inc.... |.......

27-0513333.. | .vvevreereenee | rereereneneeneens e Bay Bridge Marina Management, LLC..........cccooovvvvnrerineenennns MD......... (DX T Great American Life Insurance Company..........c.ccceueenee Ownership American Financial Group, Inc.... |.......

20-1246122.. | ..o | e | e Brothers Management, LLC Great American Life Insurance Company...........c.cccceueenee Ownership......... | «.... 99.000 |American Financial Group, Inc.... |.......

45-3988240.. [ ...cccoviees | erererrirneins [ FT Liquidation, LLC Great American Life Insurance Company............ccccvuuevnne Ownership......... ...100.000 | American Financial Group, Inc.... |.......

...................................................................................... 20-4604276.. |...ccoecvvis [ covreerirennnes | cevivessieecnnenen. | GALIC - Bay Bridge Marina, LLC.........ccccocoeveivececvveeeveieisneneens | FLoii | DS............. | Great American Life Insurance Company......................... | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 45-5565693.. | ....ccccoerves | veerrireinisreies [ coivessiieieienneen.. | GALIC - Sorrento, LLC FL........... |DS............ | Great American Life Insurance Company......................... |Ownership......... | .....65.000 | American Financial Group, Inc.... |2.....
................. 31139777 | oo | vevevieniesens | evvesesieiieneenn.. | GALIC Brothers, Inc Great American Life Insurance Company........................ | Ownership......... | .....80.000 | American Financial Group, Inc.... |.......
...................................................................................... 45-1144095.. | .covvvvvcvns | eveveviieiecnns [ evereresnienieneiens | GALIC POINEE, LLC.oioiiiiiciceeeee s Great American Life Insurance Company......................... | Ownership......... | .....65.000 | American Financial Group, Inc.... |2.....
...................................................................................... 26-3260520.. | ...coovrrrrns | verrerereniesenns [ ereseseieneennennn.. | Manhattan National Holding Corporation Great American Life Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 67083....... 45-0252531... | ..o v | e Manhattan National Life Insurance Company.... Manhattan National Holding Corporation.............cccccceeeee. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
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..................................................................... 52-2179330.. Skipjack Marina Com..........cueueeririrrinineieeeeseineseeeeeseeesseeeens Great American Life Insurance Company......................... |Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc... 58-0869673.. . |United Teacher Associates Insurance Company... . | Great American Financial Resources, Inc.... ..| Ownership.. ...100.000 | American Financial Group, Inc....
..................................................................... 47-1933937.. UTA Acquisitions, LLC United Teacher Associates Insurance Company.............. | Ownership ...100.000 | American Financial Group, Inc.... |.......
............................... 42-1575938.. | ...ccveviees | cervrreeenirens [ coveisiveeenenenn. | Great American Holding, Inc. .ceenne. | American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
............................... 27-3062314.. | .oovoeveens | cereeeireiesins [ evevieiseeennnn.. | Agricultural Services, LLC eveeeenr | Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 45-4110027... | cvvvverrerne | erverresienienns [ everesennienenenns. | United States Commodities Producers LLC........coovvcvvviciciniinns veveeeeeer | Agricultural Services, LLC.......ccovvvvviveieiereeneneeennnnns | OWNErship......... | .....75.000 | American Financial Group, Inc.... |.......
...................................................................................... 27-2354685.. | ...ocvovvevene | cevvririeiieiee [ evererereeeeeneeeeen.. | United States Livestock Producers, LLC........c.cevvcecvceeececcicceieiae <eveeeeenr | Agricultural Services, LLC Ownership......... | .....75.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 35351....... 31-0912199.. [ oo [ e American Empire Surplus Lines Insurance Company.................... DE......... A Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 37990....... 31-0973761.. [ oo [ e American Empire Insurance Company...........ceereurerevenrereererennen. OH.......... A . American Empire Surplus Lines Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.... |.......
............................... 59-1671722.. | ..o [ evereineveriees | cveevevineneneeneenn. | American Empire Underwriters, INC........c.ovvceeeveveenreecnincneneens | TXeveeewee |NIAL........ | American Empire Insurance Company..............cccceveeeene. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
.............................................................................................................. GAl Australia Pty Ltd Great American Holding, INC........cccccocovvvvnerenrcincenenne. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... AA-1784136. | ..ocveeeeees [ cereeeesiiees [ ceveisiseeenennnn. | Great American Intemnational Insurance Limited..............cccoeeeeee. | IRL....... [1A............. | Great American Holding, INC.........cccccccoeeevivcericeniennnen. | Ownership......... | ...100.000 |American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 23418....... 73-0556513.. | eovverivens [ ereerieieiriee | e Mid-Continent Casualty Company Great American Holding, INC........ccocvveieeniieninicinisienns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 15380....... T3-1406844.. | ..o | cerrerireieisins e Mid-Continent Assurance Company. Mid-Continent Casualty Company.............cccceueveerinnennnes Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 137%....... 38-3803661.. | ..ovevverrrrens | cererrirereiriins e Mid-Continent Excess and Surplus Insurance Company................ DE.......... A, Mid-Continent Casualty Company.............cccceuereurirnrennnes Ownership......... ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 30-0571535.. | ..oevvererens | verrervieniesenns [ evvereseieneennnnnne.. | Mid-Continent Specialty Insurance Services, Inc...........cccoceevvene. | OK.....o. [NIA............ | Mid-Continent Casualty Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc T3-0773259.. | .ovveveivrens | cerreirireieinnins [ Oklahoma Surety COMPaNY........cccovvrrirerreeriirrieseissieeeseeesserenees Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc 95-2801326.. Republic Indemnity Company of America Great American Holding, INC.........ccocuvvveirerniniinnirernninns Ownership ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc... 31-1054123.. . | Republic Indemnity Company of California . | Republic Indemnity Company of America .. | Ownership.. ...100.000 |American Financial Group, Inc....
..................................................................... 59-1683711.. Summit Consulting, LLC.......c.ovveveerirriereineeeiseeceeiecse s Great American Holding, INC........cccccocvvvreincincrsieineenenee. | OWnErship ...100.000 | American Financial Group, Inc.... |.......
.............. 59-3385208.. Heritage Summit Healthcare, LLC Summit Consulting, LLC Ownership ...100.000 | American Financial Group, Inc.... |.......
[SUSTURIRTIT PP e ——————— .. | 59-3409855.. . | Summit Holding Southeast, Inc..... .. | Great American Holding, Inc.... . | Ownership.. ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc 59-1835212.. Bridgefield Employers Insurance Company Summit Holding Southeast, Inc Ownership ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc 59-3269531.. Bridgefield Casualty Insurance Company..........ccccoeueeriereeeinnens Bridgefield Employers Insurance Company............c........ Ownership ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc... 31-0501234.. . | Great American Insurance Company. . | American Financial Group, Inc............. . | Ownership.. ...100.000 | American Financial Group, Inc....
..................................................................... 45-2969767... Aerielle IP Holdings, LLC Great American Insurance Company...............ceveeeennnn. | OWNErship .....37.500 | American Financial Group, Inc.... |2.....
................. 26-4391696.. | .....ovveres [ crerrivrireiiees | cverrerenneneenenne | Arielle, LLC Great American Insurance Company............cccvcuevennenen. | OWNErship........ | .....37.500 | American Financial Group, Inc.... |2.....
................. 31-1463075.. | ...covvvcres [ corereinireiiees | cveeereeneneeeeen.. | American Signature Underwriters, Inc Great American Insurance Company.............cccoceevenenee. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 59-2840291.. | ..oovovevenes | verreireerreniens [ ereirersieinennenen. | Brothers Property COrporation...........ceeceeeeereeneeneencsnenneeninnns Great American Insurance Company...........ccccccveerveneneene. | OWnEIship......... | .....80.000 | American Financial Group, Inc.... |.......
................. 20-5173494.. | ..o | veveneveienens | cvereiseenenennn.. | Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 20-5173589.. | .cecoevvevis [ cevreeviresinnns | cviveieesnennnnn | Brothers Le Pavillon (SPE), LLC Brothers Le Pavillon, LLC Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 25-1754638.. | ..ccoovcvvis [ ovrvrieseens | cevieesireennennnn. | Brothers Pennsylvanian Corporation............c.ceeeevceecceininnns Brothers Property Corporation..............cccccocoeerieirinennnn. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 59-2840294.. |....coecvivis [ covivirrirennnns | ceviveeereennnnn. | Brothers Property Management Corporation.............cccoceceeevinenene. | OHu | NIA.L......... | Brothers Property Corporation Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 20-4498054.. | ...covveens | cerrrnieniesens [ everesieiennenn. | Crescent Centre Apatments.........ccocceveeeveseieneeiieseseieseneenns | OHoceo o [NIALL......... | Great American Insurance Company.............cccocveeeenenen. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... [1.....
................. 31-1277904.. | ..ooovvveens | cerevieiierens [ everesieiennenn.. | CrOp Managers Insurance Agency, INC......cocvcevvevcvesiesiecneinnies | KSuieieies [NIAL.......... | Great American Insurance Company............cccoeveeeeenenen. | OWNEIShip......... | ...100.000 | American Financial Group, Inc.... |.......
................. 31-0589001.. | ..ovoverrerens [ erreererrnenreins | verereneinnnenennen.. | DEMPpSey & Siders Agency, Inc. Great American Insurance Company...........ccccceeeevveneneene. | OWNErship......... | ...100.000 | American Financial Group, Inc.... |.......
................. 31-1341668.. |.....cccovevees | crerervererinns | ceveeeninenenennen. | EDEN Park Insurance Brokers, Inc Great American Insurance Company.............cccoceevenenee. | OWnErship......... | ...100.000 | American Financial Group, Inc.... |.......
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.............................................................................................................. El Aguila, Compafiia de Seguros, S.A. de C.V......cccccovvevrevvvvnenne. [MEX IA............. | Great American Insurance Company...........ccoccveeeveeenenee. | OWnership......... | ...100.000 | American Financial Group, Inc.... | .......
. | Financiadora de Primas Condor, S.A. de C.V... .| El Aguila, Compaiiia de Seguros, S.A. de C.V . | Ownership......... | ... 99.000 |American Financial Group, Inc....
................. 39-1404033.. | ..coovvvvrven [ overveesiiens | cveeessieenennnn. | FArmers Crop Insurance Alliance, INC........c.evevveiriiceieieeniieeins Great American Insurance Company...........c..c.cccervneenee. | OWNErship......... | ...100.000 | American Financial Group, Inc.... |.......
................. 13-3628555.. [ ...cccvvveies [ cervrreesriiens [ coeesiseeenneneenn. | FCIA Management Company, Inc Great American Insurance Company...........c.ccccceervnennee | OWNErship......... | ...100.000 | American Financial Group, Inc.... |.......
................................................................................................ Foreign Credit Insurance Association Great American Insurance Company...............ccccc.ve........ | MAnagement..... | ................. | American Financial Group, Inc.... |3.....
................. 31-1753938.. | .oveveverens [ eerreverererenns [ evvevesnienieseenee | GALWAITANtY COMPANY....viveiiiiiieicieieie e Great American Insurance Company............c..cccoeeevennneno. | OWNErship......... | ...100.000 | American Financial Group, Inc.... |.......
................. 31-1765544.. | ...oovvvvens | cevevieiesens [ evevssiienennenne. | GAl Warranty Company of Florida GAl Warranty Company..........cccocceeeerevresnrersensesnenrennee. | OWNErship......... | ...100.000 | American Financial Group, Inc.... |.......
.............................................................................................................. GAl Warranty Company of Canada Inc. Great American Insurance Company.............ccccvcueveenenen. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 45-5565693.. | .....ovverirens | ererernrireirene | cverernnieeirenieninns | GALIC = SOMENLO, LLC....ooeoieececr e Great American Insurance Company............ccccvcuevennenn. | OWNErShip........ | .....35.000 | American Financial Group, Inc.... |2.....
............................... 45-1144095.. | ......cccvoevs | cerrerrnrerenes | creveeineiesrennnne. | GALIC Pointe, LLC Great American Insurance Company............ccccoceeeveenenee. | OWnership......... | .....35.000 | American Financial Group, Inc.... | 2.....
............................... 61-1329718.. | .oevvveres | verveerererieirens [ eveirisieeneenenen.. | GlObal Premier Finance Company Great American Insurance Company...........c...cccoeeveeeneene. | OWnErship......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... T4-2693636.. | ..ccooverrrne [ ovrerrieeinees | cevireesiieenennn. | Great American Agency of Texas, INC....eeicecieeecienieesieeieinns Great American Insurance Company...........c.cc.ccccervneeeee. | OWnErship......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 26832....... 95-1542353.. | coovveeviven e | e Great American Alliance Insurance Company Great American Insurance Company...........cccccoueeerrieennns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 26344....... 15-6020948.. | ...vvevvere | e | e Great American Assurance Company Great American Insurance CoOmpany.........ccccoeevveveereens Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc........ 398%....... 61-0983091.. | .vvevveirrrens | eererrirereerins e Great American Casualty Insurance Company...........ccceeeerieereennes Great American Insurance Company.........ccccoeevvererenns Ownership......... ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 31-1228726.. | ..ooveveens | cerrerireriereins | erieresiieireneenn. | Great American Claims Services, INC.....o..vvvveicincenieiensissienenn, Great American Insurance Company............cc.cccveervenneene. | OWNErship......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc 36-4079497.. | .oveveviens | cerreirireieireins e Great American Contemporary Insurance Company.................e.... OH A, Great American Insurance Company.........cccoooeerverereens Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc 31-0954439.. Great American E & S Insurance Company...........c.vcveeneererreenes Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc... 31-1036473.. . | Great American Fidelity Insurance Company . . | Great American Insurance Company... ..| Ownership.. ...100.000 |American Financial Group, Inc....
..................................................................... 31-1652643.. Great American Insurance Agency, INC........cccvvverreererrreeneeneeen. Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc 13-5539046.. Great American Insurance Company of New York...........cccoeveeene. NY A, Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc... 31-0974853.. . | Great American Lloyd's Insurance Company. . | Great American Insurance Company... | Other. e [ American Financial Group, Inc.... |4.....
..................................................................... 31-1073664.. Great American LIoyd's, INC.........ccccouveniennieerieseeeeees Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
..................................................................... 31-0856644.. Great American Management Services, INC.........ccovvvvverevreveirennns Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc... 31-1288778.. . | Great American Protection Insurance Company . | Great American Insurance Company... ..| Ownership.. ...100.000 | American Financial Group, Inc....
..................................................................... 31-0918893.. Great AMErican Re INC.........oeiverreiieieieesieesssseess s Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc....
0084...... American Financial Group, Inc 31-1209419.. [ oo [ e Great American Security Insurance COmMpany..........ccoevereeeererenns Great American Insurance Company.........c.ocevernerrenne Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc 3112379701, [ oo [ e Great American Spirit [nsurance Company..............cocueeeverierenees Great American Insurance Company............cocoeuerreurenne Ownership......... ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... AA-1120817. | oo | eererrerisnenes [ ervrrereeneeeneenenes. | INSUTANCE (GB) LIMItEd. ... Great American Insurance Company...........ccccccveereeeneene. | OWNErship......... | ...100.000 | American Financial Group, Inc.... |.......
................. 59-1263251.. | .vvevreereenee | ereereeneeereens | ceereneneenennee | K@Y LAIGO GIOUP, INC.vivieee e Great American Insurance Company...........cccccccoeeveeeeneene. | OWnEIship......... | ...100.000 | American Financial Group, Inc.... |.......
................. 34-160739%.. |............... | 0001301106 | NASDAQ.......... | National Interstate Corporation............cccocureeveereineeneeereeninnenenns Great American Insurance Company..............ccceeevveeeneene. | OWNErship......... | .....51.200 | American Financial Group, Inc.... |.......
................. 34-1899058.. |..covovvrvene [ ovrririeiiinens | cveeesiieeneenen. | American Highways Insurance Agency, INC.......cvvevevveceeinicinininns National Interstate Corporation..............ccccccceevvrerevrnnnenee. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 31-1548235.. | ..ccovovvvis [ evreeviresinens | eeviveiesneennnn. | EXplorer RV Insurance Agency, Inc National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 98-0191335.. | ..covvvvvins [ evvvriresinnns | cevrveevsiennnnn. | Hudson Indemnity, Ltd National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 66-0660039.. | ...ovvrrerens [ cerrerrererierenns [ errerenesiieneen.. | Hudson Management Group, Ltd..........ccevveenreieenceeennnns National Interstate Corporation..............ccccccvvereirevrrennnen. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 34-1607396.. | ...cocovrerrns | verrerrrrnnieirenns | srrersenneeennnen.. | National Interstate Insurance Agency, Inc National Interstate Corporation..............ccccccvvervireirnennnenn | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 36-4670968.. | ......cccoreves | corermrireireriens | coreenrinenenennnenn. | COMmMercial For Hire Transportation Purchasing Group.... National Interstate Insurance Agency, Inc........................ |Management..... | ................. |American Financial Group, Inc.... |5.....




Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company D Federal (U.S.or Parent, Subsidiaries Domiciliaryto Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0084...... American Financial Group, Inc 34-1607395.. National Interstate Insurance Company National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc... 99-0345306.. . | National Interstate Insurance Company of Hawaii, Inc.. . | National Interstate Insurance Company... ..| Ownership.. ...100.000 | American Financial Group, Inc....
..................................................................... 43-1254631.. TransProtection Service Company National Interstate Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc 95-3623282.. | ..ovvveriren vt | s Triumphe Casualty Company...........cccoveeeriveenineinnneennesennenns | OHeconci [ 1A National Interstate Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
0084...... American Financial Group, Inc 86-0114294.. | ..o [ | e Vanliner Insurance Company............ccocceveeveereererserseensensensnsneees [ MOucivios [ 1A National Interstate Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.... |.......
................................................................................................ Vanliner Reinsurance Limited...........cccouivviencnnieneeses <eerneeeenee | National Interstate Insurance Company.............ccco.ceeee... | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 20-5546054.. | ...ccovcvrens | ververrireriennns [ eveeneienennnn. | Safety Claims & Litigation Services, LLC.......oovevcvvevieiereininnnns ..coeeeee. | National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 46-4570914.. | ..o | v | vererneieneennne. | Safety, Claims and Litigation Services, LLC..........ocvevviencircvniinn. ..eeneo. | National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 27-2226948.. | ...oovvveves [ crererneneenes [ everevnsnenciienens | PINECTESE PIACE LLC....ooiiieeceesisee e cveeeeeen | Great American Insurance Company............cccoceeveeeneenee. | Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 871850814... |..covoevvevns [ crervererenens [ ceveineiseirenennee. | PLLS Canada Insurance Brokers Inc. <vereneen | Great American Insurance Company. Ownership......... | .....49.000 | American Financial Group, Inc.... |.......
................. 31-1293064.. | ....coovvevvee | cerreererveeerens | cereereireennenennenne. | Professional Risk Brokers, Inc IL....cc.... INIA........... | Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 72-1331800.. | ..covverve [ oreerieeenns | evireeeieennnnn. | Strategic Comp Holdings, LL.C.....o.cvovvvvevevieevieeeceevieseeeees | LAn | NIAL....... | Great American Insurance Company............ccccceceeeeneeeen.. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 36-4517754.. | ..ooveevis [ vveerieienes | cviveeeiieennnn. | Strategic Comp Services, LLL.C......coovvevvvcvvvievveeceseiecsnneeens | LAn | NIAL........ | Strategic Comp Holdings, L.L.C....... Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 32-0050970.. | .ooverrrens | ververrirenieirenns [erveversnienrennenns | Strategic Comp, LL.C.ovvvevcvccvieccvieieveseieseseienieseisscensennnes | LA [NIALL......... | Strategic Comp Holdings, L.L.C....... Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 31-0686194.. | ...ovvvvins | crrrrreeees [ eereeeneneeeneseseneeees | ONE EASEFOUMN, INC..oe e American Financial Group, INC........ccccccoceeverveviereiennn. | OWnership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 31-0883227.. | ..oovieverens [ errereinniereins | weiereseienienennenn. | Pioneer Carpet Mills, Inc. American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
................. 31-1119320.. | ovvevvirin [ evevrrieisniees | cveeesisenneenn. | TEJ Holdings, Inc American Financial Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc.... |.......
...................................................................................... 31-0728327.. | ..o [ [ eveverenncrineenens | THIEE EASEFOUMN, INCuviiii e American Financial Group, InC.........ccccocevvnirerininninennn. | OWNErship......... | ...100.000 | American Financial Group, Inc.... |.......
Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned.




Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? YES
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? NO

Explanations:
1.

N o gk wbd

Bar Code:

* 6 3 31220154 900000 2 =« * 6 33122 0154470000 2 =«
* 6 3 3122015365000 0 2 =« * 6 3 3122 01544380000 2 =«
* 6 3 3122015445000 0 2 =« * 6 3 3122015449000 0 2 =
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Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANC_E COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Inventory and prepaid assets on real estate oldiNGS.........cccvvvreeerineenenennnsneeenennenn | cvvereenereeneenn2y 849,437 | i 2,849,437
2505. Accounts receivable e o ...370,260
2506. Interest rate swap collateral reCeivable............c. i
2597. Summary of remaining Write-ing for LINE 25........corsrerreisinrsssssesessessessesssssnssssssssesssssssssssseseens

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year

2504. Unfunded cOMMItMENE B8 IADIIILY............cccvrieieiiiiiectee ettt st bbb bbb s ss s s | sebastessesssbesses e bssessesssssssessenas | sbessessesisssstessnsineas 1,576,123
2597. Summary of remaining WHte-iNS fOr LINE 25..... .. ittt sttt sttt ettt s sttt sensenssnses | £ontsnssensenssnssnssenssnssnsssnssnsas (1 1,576,123
Additional Write-ins for Summary of Operations:

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

08.304.  MiSCEIIANEOUS INCOME.........ouvuiveieieeiiciiteiiei ettt s bbbt sess st ntes s sntns | snsssesassassansans 14541 | oo 14,135 | oo 30,958

08.305. Gain on sale of real estate

08.397. Summary of remaining Write-ing fOr LINE 8.3...... ... ittt sttt

Q15




Statement as of June 30, 2015 of the GREAT

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI..........cuiiiieieiciie sttt | sestessesssessessesssassenses 83,994,410 | oo 82,163,432
2. Cost of acquired:
2.1 Actual COSt at tiMe OF ACUISIION. ........ovevuiiiveiieictceie ittt ettt bbb s s b st s et | Hisbessessessnsessessesssbesses e bs s s bsesensens | H2ebsessnsesses st astes e s s b s s e s b nsesses s
2.2 Additional investment made after acquisition. ...5,302,486
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted Carrying VAlUE...........c.ewerururirirnrenrireieciseeseieeesise s essess e sssssenenees
7. Deduct current year's other than temporary impairmeNt FECOGNIZE. ..........euiuriiririiriieieieisieie et sssens | etessessesssssssessessstess s e bessessesssssnsans | sressessssessessssastessessssensesessnsessassnsnes
8. Deduct cUrrent YEar's dEPIECIALION. ...........cccvieveirieete ettt bbb s e s b st et es s s s st sennsesanas | asetesssssessssnsetensnsesssnes 1,551,345 | oo 3,471,508
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+6-7T-8)........ccccevrverereriinieiesiisseeissesesssssssesenss | coesessesssssssessessssessenns 81,482,131 | oo 83,994,410
10.  Deduct total NONAAMILEEA MOUNES............ccuiveieiciiiie ettt st bbb s b s s st snaes | chebsessssssssssesssssstessesstensessesssssssesses | absesssssssssnssssessessstensessessnssntensesntan
11. Statement value at end of current period (Line 9 minUS LiN€ 10)..........cccceiieiiiiiiiicieiiciseeseeteseseeesssssesssseressssssesssserens | sreresssesssissesessssesssnns 81,482,131 | oo, 83,994,410
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEA...........ccevcvvieveeeseeeeeeeeeieevenes | eveeveiseresessessesessenns 889,826,004 | ....cevvverercrene 664,336,377
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........cveevcvieeieicte ettt s ne s 268,875,724
2.2 Additional investment made after acquisition. 53,952,380
3. Capitalized deferred INtEIESE ANA OtNEI ..ot ettt sa s a s aessnsas | sestessesssssnssssessss st essessebesseseesasssnsans | seebssssssssssssnsastes et st esses s bensesaesensaes
4. Accrual of discount...........cccccoevernnnee
5. Unrealized valuation increase (decrease). I
6. Total gain (I0SS) ON GISPOSAIS..........ceruereiiiiiisiieise ettt sttt bbb st b st en s sse st enseses | sebessessesssessessessnsessesnsnes (14,933)
7. Deduct amounts reCeiVEd ON QISPOSAS..........c.cvueveiieriiirireiieie ettt se e sa bbb es s s s bessssessssesebansntes | sessesessssssssssesesnsenas 110,302,578
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES..........ciueieiciiiriccsee e | et nans
9. Total foreign exchange change in book value/recorded investment excluding accrued INtErESt...........oocveviviveeicveieeiceeeei [ e
10. Deduct current year's other than temporary impairment FECOGNIZEM............ouivueviiriieieieeiee e sesses | crsssessesssssss s s s s es st ensansessnseneas
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | covovrrirrnrssirnnnnens 839,887,746
12, TOtal VAIUGHON GIOWANCE. ........couiviieicicii ettt sttt bbbt sttt s st st en s st | ehnsesses et ant et et et e es et en s sttt enta
13, SUbLOAl (LINE 11 PIUS LINE 12)...eueeiiiceeieiieciseieiecissteie sttt sttt sttt ss st anssnssessentas | sastsssssssssssssssssessaneas 839,887,746
14, Deduct total NONAAMILEEA AMOUNES..........coiuiieiieicicie et s sttt s e s s st nnses | ehsnsenses et ant ettt en s bt en sttt enta
15. Statement value at end of current period (Ling 13 MiINUS LINE 14)......viiuiiiinmeiriinierssisrssessesssssssssessessssessssessssssssnsssssssssssss | sosssssssssssssssssssessaseas 839,887,746
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHIOF YEAI...........cciuiveieieieiee ettt | sessesssssssessesessensssaees 109,993,554 | ..oovoeveieeeieeeeeeeeer 84,868,541
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........cveiiviieiciccsceee ettt b s ensnes | sbessesssssssssessesssbensenas 58,172,021 | oo 51,823,023
2.2 Additional investment made after @CQUISIION............ccvvvevervicvieeei ettt s b s s sssssnes | sbessessssnssssessesssensenes 59,361,033 | ..o 64,439,158
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation iNCTEASE (AECIBASE).........cuuevriiireiieieiiteie ettt bbb s s bbb b s s saesnans | sressnsassesssssnsessessstensenas 1,145,220 | oo (231,541)
6. Total gain (loss) on disposals.................... 00(920,382) | e 40
7. Deduct amounts received on disposals............. .90,905,668
8. Deduct amortization of premium and EPrECIALION. ...........ccevevivrie ettt saesaes | 2ntesaesssssssssesss st esses s besses e sensesens
9. Total foreign exchange change in book/adjusted CAITYING VAIUE............cceiueiciiiiiiecseeie ettt bnas | ssessessesss st bess e b es s bt enans
10. Deduct current year's other than temporary impairment reCOGNIZEM...........couuvreerrririrreirineereeeesseeeeseisesesessessssennes | sossessessssssssssssssssssssssssssssneas 9,638 |...
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..170,960,173
12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e i ettt nens | ettt ser ettt ser et st b st eranenaennas
13. Statement value at end of current period (LiNg 11 MINUS LINE 12)......cuiieiiiiieieiiiissieisissieseisssssiessssssisssessesssssssesssssnsessessns | sressesssssssassessssssasses 170,960,173 | oo 109,993,554
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of PriOr YEaI...........ccocuieieicveicieeee et | eveeseisssese s 20,389,005,841 | ....coovvrererirarns 17,979,934,667
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviucviiiieieiieis ettt bbbttt essnaesanens | sbebesssesesssesesnaees 2,794,614,951 | .ooovcviiein 4,262,802,691
3. ACCIUAI OF QISCOUNL. ..ottt ettt ea st e et et es et s et et es s ast s es et esansee s snastessstessnassasasssssssnansnssnsesans | stesesissesssssstesnsnsssnes 46,749,468 | .....oooveeeeen 107,118,743
4. Unrealized valuation iNCrEASE (AECIBASE).........c.cviueiriireriicteieiiie ettt bbb bbbt bes bbb b ssebes s snaebanns | sebessebessssssessssebessssesanad A44716 | oo 22,921,094
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 20,740,303 | oo 41,070,368
6. Deduct consideration for bonds and Stocks diSPOSEA OF ..........c.cucviiiiiiiiicce s sbesens | srevesissesessaesesnaees 1,228,150,650 | .ocveverererireieines 1,967,794,042
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 18,849,198 | oo 40,617,020
8. Total foreign exchange change in booK/adiUSLEA CAIMYING VAIUE............ccevevcveeieicrereie ettt s s ses e benes | setessssssssssssesssssssessessssessessssasssssass | sresssssssssssssnssstessessntesses s snsesaessssans
9. Deduct current year's other than temporary impairment FECOGNIZEM............cc.euiueireiciiirieeeese et esens | cressessesssssssessessssessenas 15,827,140 | oo 16,430,660
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccocvevrvererreereresisesesssesesssssesens | cveveesessesssssinees 21,988,728,290 | ...coovvevrrren. 20,389,005,841
11, Deduct total NONAAMItEEd @MOUNES..........cccviveieiciiisie ettt bbbt b s s s ssntes | ebsessstessessssessessssssssnsensessntas 1,000 | oo 1,000
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......c.cveiiuiiueiciicisisieiesisces st estesssssssssssessssssessssns | seesessnsessessssneans 21,988,727,290 | ...ccovevverrrirnnns 20,389,004,841




Statement as of June 30, 2015 of the GREAT AMERICAN

LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20IsO

NAIC 1§....120,630,548; NAIC2§.......... 0;

0; NAIC5S..... 0; NAIC6S........ 0.

Book/Adjus:ed Carrying Acquiiitions Dispo3sitions Non-Tradiig Activity Book/Adjus?ed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
10 INAIC T () verererireresieesssee s seess s es st sss s | sesnenssnesssias 15,251,576,350 | ...cvvvvurrernnns 2,068,517,224 | ....coovvvrerrirenns 1,521,401,865 | ...oovvveerrrririennns 10,048,717 | .ovvvvrrerrernnne 15,251,576,350 | ...covvrvrreenneee 15,808,740,426 | ...oovurvvrerrrirnerirneeesiseenisines | censenesiseeeenns 15,018,966,605
2. NAIC 2 (@) eerererreeseenssseesssesss sttt sse s | sesesineses e 4,499,642,139 | ...oovvvvvercriiis 504,690,339 | ....ccovvrrrririenns 137,104,573 | oo (7,212,017) | oo 4,499,642,139 | ..oovvvrrvrcrinnns 4,860,015,888 | .....cooorrrirmcrrminerinsresinenins | coeeesinssesinseens 4,187,168,005
30 NAIC 3 (@)t sttt nnts | srsessenensessensanens 520,063,380 | ....ocvvvrrrrerreirirnnnns 8,915,707 | .o 21,283,691 | .o 258,255 | ..oovevierennnnn520,063,380 | oo 507,953,651 | ..oeoveeereerereeeireineneieereenereneenes | vvreereeneensseeenees 483,377,098
4. INAIC 4 (B)-verueerreereeeiseesseeeesseesseesseess et eest st enes s sens s ntns | eeessesssenestenssans 122,860,942 | ..o 4,512,502 | ..ovverrriireeenne 17,527,578 | oo (4,348,505) | ...oovvvrrererrnnnnn 122,860,942 | oo 105,497,367 | .cvovoeererereeerereeneeiseesseennes | oeeessseesssesssnes 93,642,546
B INAIC 5 () ceruueeermeeeesueenssseesesseesssssesessssesssssesssssesss s ssssssssssssssssssssssssssssssssssssns | sesessssesssnsesssssnees 36,702,218 | ..oovveeeeeeeniirneens 109,715 | covooeeeeerneririseeeens 4,444,855 | ... 5,352,930 | .coverererirnereeennnnn38,702,218 | i 37,720,008 | ...coormveerrerirnereerneenenneeeens | seevesneeessnenesinnees 34,195,264
B, NAIC B (2).ceouuerermereeinceriimersisseessssssesisssss st sessss s s ssssssssssnins | stssssssssnssssssssssens 25,488,635 | ....ooversiriiinnniiiennae 7,330 | oo 2,094,225 | ...ocoovviirniiniiineinns 5,044,300 | ..ooonierriiinininnnnni 25,488,635 | i 28,446,040 |...coviiiiriinnninscninnissinens | s 27,320,180
7. TOMIBONGAS.....coveveiieeicsee ettt ....20,456,333,664 1,703,856,787 | ..coovvvvvrrrereirrirenene 9,143,680 20,456,333,664 | ........ccovene. 21,348,373,374 | ....ooevevvvrcrenrneerreceen0 [ 19,844,669,698
PREFERRED STOCK

8. INAIC Ttttk | 1RSSR e | H4 8RR RS | 8481 S R | £HRE SRR R R | HEERL SRR AR | SeeRR LRt | et snt | e
0. NAIC 2.ttt ntns | eeestent e st s sanes 35,862,852 | ..ot | e nsnns | reseseenss st teens 1,354 | o0 39,862,852 | oo 35,864,200 | ...eooveeereirieieieeeeneinnenees | e 28,861,364
10, NAIC 3ttt ettt | sestseesst st 1,000,000 [ veooerneerreerenereeeseeesneesnnes | erveensneessssnsssssssssessssssssessnnesns | sevesssesssnnsssesssnsssssssssnssnnssses | nseeesseessenssnesssnnees 1,000,000 | covvoeveeneiiseeeenenenns 1,000,000 [ vvoomvermeereeerreneeeerneeeeeessees | seeeseeessseneeneseenenns 1,000,000
11 NAIC ekt | enessss et 6,929,581 | .ooveorrererrneriiineenns 1,799,409 | coooonveereeeeiseeeesseesessnensssnes | sereeesesssssssesessesseas 58,764 | ...ovvererrirereiennne 6,929,587 | .ovvvrureernrririneeens 8,787,754 | oeeereeveeneeriseeesissesissneees | rseesssissesssssesesssend 6,849,915
12.

13, INAIC Btttk | 081818100810 10EEE | £EEE 8RR E R0 | 4EEEE LR LR AR | 10EEEEf 1R Rt | eeeEE Rttt | LR en s | HEb e | fett e
14, Total Preferred SIOCK........o.viiierrirircireireiecieese st ssesssnsesnes | sesssssssssssssssssesnes 43,792,433 | oo 1,799,409 | oo [ 60,118 | .o 43,792,433 | i 45,651,960 | ..ooiiiviniinnnsinninninnenn0 | 36,711,279
15.  Total Bonds and Preferred StOCK...........c.urrrermrreermreresnreesnnesesseeesssnessssseeessnns | seeessssssessnnees 20,500,126,007 | ...oorvrverrreeens 2,588,552,226 | .....oovvrrerrrreeen 1,703,856,787 | ...oorvverrrrrerrrreeenns 9,203,798 | .evveorerrvrrnnes 20,500,126,097 | ...covvvrerrnneeen 21,394,025,334 | ...ooovvvrererereirnnnririsnerennnenen0 | e 19,881,380,977
(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:




Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ceerereereeee e | s 120,630,548 |................ XXX ovoeveireinveeneenne | cvveneeeneinseenenees 120,630,548 | ..o 82,832 | .o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YT ........c.vuiuriieireieieiee sttt s st esssss | sestessessssessessssssessens 165,941,566 | ..ooovververirerieiiinnnns 300,074,513
2. Cost of short-term iNVESIMENS ACGUITET.........c.cuivueieiiieieicese ettt b s bbb sae b ssbessesans | sbessesssssssseessnsneas 1,594,134,850 | ...oovveveerririreinae 2,518,113,028
3. ACCTUAL OF BISCOUNL........ooiiiiiiiiiii bbb bbb | Hesebb bbb bbb bbb aees | Sebbn bbb
4. Unrealized valuation INCIEASE (AECTEASE)..........rvuruururrerrerrereereeseeseeseeseeseesseesssasesessessesssessessessassasesessessessaessessessassssssessessassnns | £1essssasssessessasssessessasssssessassasssnssnss | sesesssssnsssnssassssssnssessssnessessassnssnesn
5. Total gain (I0SS) ON QISPOSAIS...........ceveiiriieiiieiieie ettt ettt bbb bbb st bt b bbb es s s e s s s s bessesesessnsebas | 4ebssbesssssessssesessesesssensebessssesessnaets | nebessssesassetesessese s s st eben s aet s e e bnes
6. Deduct consideration received 0N dISPOSAIS............cc.cvuiviviveieiieiiieie ettt sanes | suessessssessessesnsaneas 1,639,445,867 | ..cvvvveeverrrrnne 2,652,245,975
7. Deduct amortiZation Of PIEMIUM...........ccceeiieiiicte ettt bbb bbb bbb s b bbb s s s s s ssbessssetesans | Hessebessssssessassesessesessssesebessesesessnaets | nebessssssesassetesesseses s et et esseaes s snaebnes
8. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE...........c.ru ettt ettt ses st sss et eees | eesstesesessessees e bsessesses b s e s ess e bss | oeesentaebsee st ee s e b s bbb s st
9. Deduct current year's other than temporary impairment FECOGNIZEM. ...........eu ettt sesessssees | eesesemsessssssssssesssssnsessessssessssssssssess | cressessssensesnssnsassessnsensessssnsssssssesaes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........ccccevivrieiierriiieieiseseessieiessssenes | srevesisssssesessssssenis 120,630,548 | .ooovveveieeieins 165,941,566
11, Deduct total NONAAMITIEA @MOUNES...........cuueririrereieeirerre ettt n et | SeRfeE bR sttt | £ entenbneEsen e E e snp et
12. Statement value at end of current period (LiNg 10 MINUS LINE 11)...cuu it ssiesessssssiesssrstsssessesssssnsessssssessesns | sressesssssssassesssssssesse 120,630,548 | ...ooveviiieeiiiias 165,941,566

QSI103




Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION

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

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

SCHEDULE DB - PART B - VERIFICATION

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

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

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

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

Change in variation margin on open contracts - All Other:

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

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

Add:
Change in adjustment to basis of hedged item:

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

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

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

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

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

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

Less:

4.21 Amount used to adjust basis of hedged item

4.22  Amount recognized 0

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

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

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

Deduct nonadmitted assets

Qsi04

310,539,699

126,333,560

(55,211,392)

(113,018,281)

268,643,585

268,643,585




Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QSI05, QSI06



Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECton 1, COIUMN T4........ooiii bbb 268,643,585

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

3. TOAl (LINE 1 PIUS LINE 2)....cvvuveeeurerseniseesseieseessseesseesssesss st es s8R R8RSR 268,643,585
4. PartD, SECHON 1, COIUMN B........oouiiiiiiiiiiii bbb 269,612,206

5. Part D, SECHON 1, COIUMN B.....couvviriiireireieieiie sttt bbbttt (968,621)

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 6. 268,643,585

8. Part B, SECHON 1, COIUMN 13.....couiiiiiieieiiiie ettt

9. TOLAl (LINE 7 PIUS LINE 8)....ocveveiicveees ettt ettt sttt st s st s st b s e s 28 e e s a2 b A e st e et s s s e bt R et s s s b s e bt s s s b et b st et n e s bt n e baes 268,643,585
10, Part D, SECHON 1, COIUMN 8........covicviceievciee ettt sttt bbbttt bbb st s e st s s 269,612,206

11, Part D, SECHON 1, COIUMN ..ottt ettt sttt s bbbt bt bbb s et st s st st n s s b (968,621)

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

Potential Exposure Check

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

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

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

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

QsSl107



Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

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

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

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

QSI108
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Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 7 8 9
2
Book/Adjusted Carrying Value Additional Investment Made
Description of Property City State Date Acquired Name of Vendor Actual Cost at Time of Acquisition| Amount of Encumbrances Les Encumbrances After Acquisition
Acquired by Purchase
Building, Land, and Improvement Georgetown MD. ....07/30/1999 | Skipjack Cove Resort 30,440
Building, Land, and Improvement Palm Beach FL ....07/16/2004 | Sailfish Marina Resort 45429
Building, Land, and Improvement Charleston. sSC ....05/01/2002 | Charleston Harbor Resort and Marina 2,162,624
Building, Land, and Improvements. Stevenville. MD. ....05/22/2002 | Bay Bridge Marina 33,224
Building, Land, and Improvements. Whitefield. NH ....06/01/2005 | Mountain View Grand Resort LLC 233,983
0199999. Totals 0 0 0 2,505,700
0399999. Totals 0 0 0 2,505,700
SCHEDULE A - PART 3
n n
Showmg all Real Estate DISPOSED Durlng the Quarter IncIud|ng Payments During the Final Year on "Sales Under Contract
1 Location Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other Than Total Foreign Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change in| ~ Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | CurrentYear's | Impairment Change in B/ACV.(11- Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost Encumbrances Prior Year Depreciation Recognized | Encumbrances 9-10) BJ/A.C.V. Disposal During Year Disposal Disposal Disposal Encumbrances Incurred

Property Disposed
Building, Land, and Improvements. Florida City. FL...] 03/27/2015| Florida City Center. 22,269 0 22,269 22,269 22,269 | ..oovovnnnd 65,062 | .......... (19,537)
Land. Mason OH. | 04/17/2015[ BWR Kings Mills, INC 673,648 0 ....673,648 ...673648 | .. CYRNCLI g I 31,201
0199999. Totals 695,917 0 0 0 0 0 0 0 0 ...695917 0. 695917 | .......... 695917 | ........... 65,062 | ........... 11,664
0399999. Totals 695,917 0 0 0 0 0 0 0 0 895917 | oo 0 ..895917 | ......... 695,917 |........... 65,062 | ............ 11,664
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Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type | Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings

Mortgages in Good Standing - Commercial Mortgages - All Other
Embassy Memphi: Memphis. N 11/15/2013.... 5.012 1,810,235 26,150,000
Embassy Suites New Orleans. New Orleant LA 10/25/2012.... 4.750 1,943,863 28,600,000
Las Fuentes Prescott. AZ 05/28/2015.... 4490 25,000,000 60,060,000
0599999. Total - Mortgages in Good Standing - Commercial MOrgages = All Other. ... ... s Lftt e | e XXX........ XXX 25,000,000 3,754,098 114,810,000
Mortgages in Good Standing - Mezzanine Loans
Invitation Homes 4 Euro+400 New York NY. 08/28/2014.... 4.334 24,457 6,429,705
Invitation Homes Rev 4 Libor+275. New York NY. 08/28/2014.... 4.334 1,021,331 46,555,354
0699999. Total - Mortgages in Good Standing - Mezzanine Loans XXX. 0 1,045,788 52,985,059

0899999. Total - Mortgages in Good Standing XXX 25,000,000 4,799,886 167,795,059

3399999. Total Mortgages. 25,000,000 ,799,886 167,795,059 |

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 15 16 17 18
2 3 8 9 10 1 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase (Amortization) / Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal

Mortgages Closed by Repayment
Elitch Garden: Denver (SO D 05/01/2012.... | 05/13/2015.... 27,705,060 0 27,705,060 27,705,060 0
Invitation Homes Rev Libor+3Z New York NY oo | coreree 11/27/2013.... | 04/03/2015.... 2,018,145 0 2,018,145 2,018,145 0
Stoneleigh Hotel Dallas. LD S 05/23/2013.... | 06/17/2015.... 20,000,000 0 20,000,000 20,000,000 0
0199999. Total - Mortgages Closed by Repayment 49,723,206 0 0 0 0 49,723,206 | .ocooevrrrrennn 49,723,206 0 0 0
Mortgages With Partial Repayments
633 Folsom, San Francisco CA.oorriinns [ o 05/27/2010.... | 06/12/2015.... 82,267 0 82,267 82,267 0
All Season San Diego. CA 03/28/2014.... [ 06/12/2015.... 106,269 0 106,269 106,269 0
Bella Roe Plaza.. Reoland Park KS 09/28/2010.... | 06/12/2015.... 27,409 0 27,409 27,409 0
Ben Arnold Beverage.. Ridfeway. SC 10/27/2014.... | 06/12/2015.... 68,784 0 68,784 68,784 0
Biltmore Hotel Coral Gables. FLuiiii | o 08/13/1999.... [ 06/12/2015.... 127,963 0 127,963 127,963 0
Convention Center Parking Ge| Philadelphia. PA .o | e 01/31/2012.... | 06/12/2015.... 54,752 0 54,752 54,752 0
Embassy Suites Nashville...... Nashville LIS S 10/25/2012.... | 06/12/2015.... 87,141 0 87,141 87,141 0
Embassy Suites New Orleans | New Orleans (V2N U 10/25/2012.... | 06/12/2015.... 133,216 0 133,216 133,216 0
Hotel Palomar. Dalla: D, S O 12/20/2012.... | 06/12/2015.... 66,969 0 66,969 66,969 0
Invitation Homes 4 Euro+400. | New York NY oo | o 08/28/2014.... | 06/22/2015.... 99,213 0 99,213 99,213 0
Invitation Homes Rev 4 Libor+| New York NY. 08/28/2014.... | 04/06/2015.... 221,406 0 221,406 221,406 0
JQH - Murfreesboro Murfreesboro i 08/16/2007.... | 06/01/2015.... 68,000 0 68,000 68,000 0
Kiewit Energy Building . | The Woodland: X 03/25/2015.... | 06/12/2015.... 59,640 0 59,640 59,640 0
Koyo Building Greenville SCovvvvvrmnninns [ wrrnerens 08/31/2011.... | 06/12/2015.... 74,431 0 74,431 74,431 0
L-3 Communications............... Salt Lake City. (U1 S O 11/08/2013.... | 06/12/2015.... 73,358 0 73,358 73,358 0
McHenry Row. Baltimore. MD....oovvvvvnnns | cerrreen 06/29/2012.... | 06/12/2015.... 110,113 0 110,113 110,113 0
Miami Beach Marina Miami FLuions [ e 11/22/2011.... | 06/12/2015.... 144,745 0 144,745 144,745 0
Montauk Yacht Club. Montauk [\ GO I 10/19/2012.... | 06/12/2015.... 90,904 0 90,904 90,904 0
Mountain View. Tucson AZ.orrrere | s 06/30/2014.... | 06/12/2015.... 75,521 0 75,521 75,521 0
MSR 1 Austin [, SRR I 09/18/2014.... [ 06/10/2015.... 36,631 0 36,631 36,631 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1'2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase (Amortization) / Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal
Old Standard Cincinnati OH..oooovvvvvenns | v 01/01/2006.... | 06/05/2015.... 105,709 0 105,709 105,709 0
One Greenway Centre........... Franklin N 01/14/2011.... | 06/12/2015.... 132,222 0 132,222 132,222 0
Residence Inn Sacramento.... | Sacramento. CA 11/12/2013.... | 06/12/2015.... 92,167 0 92,167 92,167 0
Sandestin Destin FL 03/12/2010.... | 06/12/2015.... 238,550 0 238,550 238,550 0
Santa Monica Pacific Pier (Pad Santa Monica [O7. NSRS 09/28/2011.... | 06/12/2015.... 93,376 0 93,376 93,376 0
Semoran Commercenter........ | Orlando FLuiins [ e 06/21/2013.... | 06/12/2015.... 69,122 0 69,122 69,122 0
Stop N' Go Center. Fargo ND..oovoranes | v 03/18/2014.... | 06/12/2015.... 39,376 0 39,376 39,376 0
Whispering Wind Phoenix. VA 05/17/2013.... | 06/12/2015.... 48,961 0 48,961 48,961 0
Wild Dunes Resort.................. Isle of Palm: [SICPPRROIIN DO 03/30/2011.... | 06/12/2015.... 88,378 0 88,378 88,378 0
Xactaware Office Building...... Lehi (U1 I [ 02/24/2014.... | 06/12/2015.... 128,633 0 128,633 128,633 0
0299999. Total - Mortgages With Partial Repaymentt 2,845,230 0 0 0 0 0 0 2,845,230 2,845,230 0 0 0
0599999. Total Mortgage: 52,568,436 0 0 0 0 0 0 52,568,436 52,568,436 0 0 0
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of|
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnershii That Have Underlying Char of Common Stocks - Unaffiliated
000000 00 0|BIC Investors, LLC New York NY....... BIC Investors, LLC 05/22/2015.... 18,000,000 | oovvvereerrerereieiesecescrescsssees | coeeessessessssssssessessssssssssssns | sesssesesesssesesssesesssesesesinene | sveeeeieeiens 13.9
000000 00 0|Blue Chip VI, LLC Cincinnati OH......... Blue Chip VI, LLC 11/05/2014.... 609,000 35
000000 00 0| Blue Chip VI Extension Fund Cincinnati OH......... Blue Chip VI Extension Fund. 11/05/2014.... 560,000 26.4
000000 00 0| Bridge Growth Partners L.P. New York NY....... Bridge Growth Partners L.P. 07/15/2014.... 53,930 53
000000 00 0| Cintrifuse Early Stage Capital Fund I, LLC Cincinnati OH......... Cintrifuse Early Stage Capital Fund |, LLC 04/29/2013.... 23,939 2.5
000000 00 O|L-A Saturn Acquisition, L.P. Philadelphia. PA......... | L-A Saturn Acquisition, L.P 01/16/2015.... 12,495 26
000000 00 O|LLR Equity Partners IV, L.P Philadelphia . | LLR Equity Partners IV, L.P. 03/14/2014.... 700,000 0.7
000000 00 0|Medley Capital, LLC New York Medley Capital, LLC 06/30/2015.... 6,930,000 8.2
000000 00 0| Monarch Capital Partners Il LP. New York . | Monarch Capital Partners Il LP 01/12/2015.... 1,890,000 13
000000 00 0| NB Secondary Opportunities Fund Il L.P. New York NY......... NB Secondary Opportunities Fund Il L.P. 05/23/2013.... 1,190,000 0.7
000000 00 0| NB Strategic Co-Investment Partners Il L.P. New York NY........ NB Strategic Co-Investment Partners Il L.P. 10/01/2012.... 465,474 0.7
000000 00 0| Patriot Financial PartnerslI, L.P. Philadelphia PA......... | Patriot Financial Partnersll, L.P. 04/30/2014.... 250,000 38
000000 00 O] Pretium Mortgage Credit Partners I, L.P New York Pretium Mortgage Credit Partners |, L.P. 12/04/2014.... 951,219 1.7
000000 00 0|PWP Growth Equity Fund | LLP New York . | PWP Growth Equity Fund | LLP. 08/20/2014.... 453,480 32
000000 00 0|Righetti Ranch, L.P. Santa Maria Righetti Ranch, L.P. 06/16/2015.... 7,700,000 59.2
000000 00 O|River Cities Capital Fund V, LP Cincinnati . | River Cities Capital Fund V, LP 12/31/2012.... 420,000 18
000000 00 0| Snow, Phipps, & Guggenheim II, L.P. Wilmington. DE....... Snow, Phipps, & Guggenheim I, L.P. 01/08/2010.... 244 872 1.0
000000 00 0| Solamere Capital Fund II, LP Boston, MA........ Solamere Capital Fund II, LP 08/19/2013.... 227,500 1.9
000000 00 0| Solamere Capital Fund II-A, LP Boston MA......... Solamere Capital Fund II-A, LP 08/19/2013.... 140,000 22
000000 00 O] Tritium Partners, LLC Austin, TXeoerine Tritium Partners, LLC 06/26/2015.... 3,534,205 28
000000 00 0] Vida Longevity Fund, LP. Austin, TXeorene Vida Longevity Fund, LP 05/30/2015.... 13,079,618 14
000000 00 0] Yukon Capital Partners Il L.P. Minneapoli MN......... Yukon Capital Partners Il L.P. 07/17/2014.... 47,137 33
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. 49,243,823 8,239,045 0 0
4499999. Subtotal - Unaffiliated 49,243,823 8,239,045 0 0
4699999. Totals. 49,243,823 8,239,045 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or|  Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) B/AC.V. on Disposal Consideration Disposal Disposal on Disposal Income
Joint Venture or Pai hip | That Have Underlying Char of Common Stocks - Unaffiliated
000000 00 0|AMMC CLO 16 Warehouse. George TOWN.........vveeees CYM | Distribution 12/12/2014 | 05/14/2015 | .......31,500,000 (0 ORI IO 31,500,000 | ....... 31,500,000 0]....1019,108
000000 00 O] Lubert-Adler Real Estate Fund VII, LP Philadelphia PA... | Distribution. 10/15/2013 | 06/11/2015 31,250 0 31,250 31,250 0
000000 00 0| NB Secondary Opportunities Fund Il L.P. New York. NY... | Distribution. 05/23/2013 | 05/27/2015 290,426 0 290,426 290,426 0 69,779
000000 00 0| NB Strategic Co-Investment Partners Il L.P. New York. NY... | Distribution. 10/01/2012 | 05/22/2015 | .......onc.. 197,337 0 | oreeeeeeeeereereneeens | eeveenienns 197,337 | ............197,337 (1 I 421,924
000000 00 0| OBC Investment Partners, L.P. (Bock & Clark) Cincinnati OH... | Distribution 07/31/2014 | 06/30/2015 | ............. 74,146 0 74,146 74,146 0
000000 00 0|OLG Investment Partners, L.P Atlanta, GA... | Distribution 09/27/2013 | 06/30/2015 | .........2,671,526 (VN [PPSO [ 2671526 | ... 2,671,526 0
000000 00 0| Orchard Tosca Investment Partners, L.P. Mason OH... | Distribution. 08/19/2011 | 06/30/2015 93,701 0 93,701 93,701 0
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or|  Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest | B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) B.J/ACV. on Disposal Consideration Disposal Disposal on Disposal Income

000000 00 0| Pretium Mortgage Credit Partners I, L.P New York NY... | Distribution. 12/04/2014 | 06/30/2015 | ............ 459,138 O [ e | e 459,138 | ...........459,138 (U1 I 14,835

000000 00 0| Snow, Phipps, & Guggenheim, L.P. Wilmington DE... | Distribution. 02/06/2007 |06/11/2015 | .........1,243,447 0 1,243,447 | ... 1,243 447 0 6,462

000000 00 0| Snow, Phipps, & Guggenheim I, L.P. Wilmington DE... | Distribution 01/08/2010 | 06/26/2015 | .........1,200,247 0 e 1,200,247 | ........1,200,247 0| .....1,922,483

854631 ZZ 4| Stanley Martin Community LLC Reston VA... | Distribution. 12/09/2009 | 04/01/2015 56,016 0 56,016 56,016 0

000000 00 0] Vida Side Pocket Il, L.P. Austin TX... | Distribution 04/29/2013 | 05/31/2015 13,079,618 0 ..14,000,000 3,079,618 (920,382) (920,382)
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ....50,896,851 0 0 0 0 0 0 [ . 51,817,233 0 (920,382) (920,382) | ......... 3,454,591
Joint Venture or Partnership | That Have Underlying Char of Common Stocks - Affiliated

000000 00 O|GALIC Pointe LLC Destin FL.... | Distribution, 03/25/2011 | 06/30/2015 | ............. 75,268 0 75,268 75,268 (U [N (41,333)

000000 00 0] GALIC Sorrento, LLC Coral Gables FL.... | Distribution, 06/27/2012 | 06/30/2015 2,286,983 0 2,286,983 2,286,983 0 639,593
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated. 2,362,251 0 0 0 0 0 0] .....2,362,251 2,362,251 0 0 (V) I 598,260
4499999. Subtotal - Unaffiliated ...50,896,851 0 0 0 0 0 0. 51,817,233 | ...... 50,896,851 0 (920,382) (920,382) ] .........3,454,591
4599999. Subtotal - Affiliated 2,362,251 0 0 0 0 0 0 2,362,251 2,362,251 0 0 0 ..598,260
4699999. Totals 53,259,102 0 0 0 0 0 [ 54,179,484 53,259,102 0 (920,382) (920,382) | .. 052,851
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

030

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
38375U RD 4 | GNR 2014-H23 Al WAC-IO 11/20/2084............ooooooveeeeieiineieieisnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssseess | sossssososess .......05/06/2015 | BANC OF AMERICA SECURITIES. 8,464,801 39,619 (1
38375U  UY 4| GNR 2015-H08 Bl WAC-I0 03/20/2085...............oveereeerereeerreeereeeeesereeesseeessseeeseeesessesesesessessssessesessssssenesssssssnees | evveeiereeens .......04/27/2015 | CANTOR FITZGERALD & CO 4,484,341 60,668 |1
0599999. Total Bonds - U.S Government 12,949,142 0 100,288 XXX
Bonds - U.S. States, Territories and P
419791 YU 6| HI ST TXB DX BABS 5.43 02/01/2027 I ............. | ....... 05/21/2015 | BARCLAYS CAPITAL 17,808,600 s 15,000,000 262,450 [ 1FE
1799999. Total Bonds - U.S. States, Territories and Possession: 17,808,600 woeerereennnnn. 15,000,000 reeerirereerinnnn 202,450 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
442331 QM 9| HOUSTON TX REF PENSION 6.29 3/01/2032.........covvermererrermereisermrsesssersssessesesssssessssessssssssesssssssssesssssssssesssene | sossssesssens .......05/05/2015 | WELLS FARGO BROKERAGE SERVICES, 6,209,950 5,000,000 62,026 |1FE
54438C  PC 0 |LOS ANGELES COMM COLL D 6.68 08/01/2036............cuumumumumememessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess| cossssssssens | coveeed 04/08/2015 | RAYMOND JAMES & ASSOCIATES, 2,733,160 2,000,000 26,720 |1FE
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: 8,943,110 7,000,000 88,746 XXX
Bonds - U.S. Special e and Special A
13034P  UH 8| CAHSG FINAGY TXB 3.65 08/01/2025...........covvvummrrveimeresssneresssesesssessessssesessssssesssessessesssssssessssssssssssssssssnns | ooneesesenes ....04/08/2015 | JP MORGAN SECURITIES INC 10,000,000 s 10,000,000 1FE
13077C  TL 8| CAST UNIV BABS 6.484 11/01/2041........coocroveicreiisereriseeciiscseiiss e sssssssssssssessssssesssssssssssssssssssssssssssssnns | svvsesssneess ...04/14/2015 | WELLS FARGO BROKERAGE SERVICES. 1,768,195 1,300,000 38,868 | 1FE.
29270C L4 5|ENERGY NW ELEC B 3.843 07/01/2038........cccccmmmmimimmiimiiiiininssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoss | sosssssssssss | voves .04/2412015 | JP MORGAN SECURITIES INC. 7,770,000 7,770,000 1FE
45201Y YL 5|ILHSG DEV AUTH B 2.75 06/01/2043..........coceiiiiiiiiiieriissiisesiiesiissssessissss st ssssss s ssssssssssssasssisns | cosiinessions ...05/07/2015 | RBC CAPITAL MARKETS. 7,582,803 7,827,409 6,577 | 1FE.
57604P 5P 5| MA ST WTR POLL BABS 5.192 08/01/2040.............ccooooioisesisiiisisisisisssssssssiscssssssssssssssssssssssssssssssssssssssssssssisisssisisisis | cvesesesesess | cosies 05/07/2015 | WELLS FARGO BROKERAGE SERVICES. 5,974,500 5,000,000 72,832 |1FE
594712 PP 0 MIUNIV GEN A 6.173 02/15/2050 6/09/2015 | JP MORGAN SECURITIES INC. 6,115,034 5,300,000 106,330 | 1FE
60416Q FW 9| MNHSG FIN REF 2.70 09/01/2041...........ovooreeeivcemncreemiseeiesssesssessssssesssssssssssssssssssssssssssssssssssssssssssssssssans. | sevvsseneess ....05/07/2015 | RBC CAPITAL MARKETS. 6,897,374 7,074,230 5,836 | 1FE
61075T  LJ 5| MONROE CNTY NY IND C 4.631 07/01/2035............cccoosesisisisisssisiscssscssssssssssssssssssssssssssssssssasssssssssssssssssesisesssesisisiss | svsssssssssss | v .06/17/2015 | JP MORGAN SECURITIES INC. 3,250,000 3,250,000 1FE
64971W MG 2| NEW YORK CITY NY TRAN 3.34 08/01/2026...........cerverrrerriiinsississssisesesssssssssssssssssssssssssssssssssssssssssssessssssssnes | ssssssesssans ....05/05/2015 | JP MORGAN SECURITIES INC. 8,502,312 8,400,000 78,713 | 1FE.
71884A YD 5| PHOENIX AZ CIVIC B 3.352 07/01/2027 .......ooooerevereeerirseeeeissesessssesessssssessssssssssssessssssessssssssssssssssesssessssssssnsees | wovseseeeens ....05/05/2015 | RAYMOND JAMES & ASSOCIATES 1,406,300 1,435,000 1FE
71884A  YH 6| PHOENIX AZ CIVIC B 3.992 07/01/2035........cvvuuumrvrermererisersissmerssssessssssssssssssssssssesssssssessssssesssssssesssssssesssssnssnss | eeesessesens ...04/22/2015 | WELLS FARGO BROKERAGE SERVICES. 4,000,000 4,000,000 1FE
880558 GG 0| TENNESSEE ST SCH TXBL 3.656 11/01/2035. 4/09/2015 | CITIGROUP. 2,000,000 2,000,000 1FE
93978X  EQ 9| WAHSG FIN A REF TXBL 3.00 09/01/2040.............ccccosieisicieiiceieiesessseiisisesesesesisssissssscssssssssssssssssssssssssssisssssasanes | svvseveseeees | sovees .05/15/2015 | RBC CAPITAL MARKETS 15,000,000 ....15,000,000 1FE
93978X ER 7 [WAHSG FIN B REF TXBL 3.15 05/01/2041........ccouuiiiriineiiriise st ssssssssssssisssssesssesessssssinenss | cosessiinens ....05/15/2015 | RBC CAPITAL MARKETS. 15,000,000 ....15,000,000 1FE
93978X ER 7| WAHSG FIN B REF TXBL 3.15 05/01/2041.........oooouiviciimriiseimisisssmrsssssmssssssssssssssssssssssssssssssssssssssssssssssssenssses | sosssssseees ....05/20/2015 | RBC CAPITAL MARKETS. 8,521,480 8,560,000 1FE.
3199999. Total Bonds - U.S. Special Revenue and Special A 1t 103,787,998 cevierierennnn 101,916,639 cevererinniennn 309,156 XXX
Bonds - Industrial and Miscell
00090V AC 6 |ACASC 2015-1A A2 CLO SEQ SSNR 3.01 04/27 R.... ....04/15/2015 | DEUTSCHE BANK 6,000,000 6,000,000 1FE
00176  AA 4| AMMC CLO 2015-16A AT FLT O4/14/27 ...ttt sbsssssiesssienss | crssnsiaens ...04/10/2015 | JEFFERIES & CO. 17,045,000 cevererieeenennn 17,045,000 1FE
00176J AB 2| AMMC CLO 2015-16A AF SSNR 3.04 04/14/27..........ooooerrreerereiseeereisssesessssesssssssssssssessssssssssssssssssssssssssesssesen. | cosvevesenens ...04/10/2015 | JEFFERIES & CO. 1,085,000 1,085,000 1FE
00176  AC 0| AMMC CLO 2015-18A AX FLT 04/14/27........cvvoomirveoereriieseresesesessesssesssssssssssssssssssssssssssssssssssssssssssssssssssnes | coeeesessnes ....04/10/2015 | JEFFERIES & CO. 200,000 200,000 1FE
00176 AD 8 | AMMC CLO 2015-16A B1 MEZ FLT 04/14/27.........cvvviriiiiieriiniiiissiissiisesiissise s sssessssssssssssnsss. | sossnsionens ...04/10/2015 | JEFFERIES & CO. 1,785,000 1,785,000 1FE
00176 AE 6| AMMC CLO 2015-16A BF MEZ FLT 04/14/27.........ooovovovereieicieiesciescicscscsesssesescsssssssssssssssssssssssssssssssssssssssssssssssssssssss | svisisisisiss | o .04/10/2015 | JEFFERIES & CO. 115,000 115,000 1FE
00176J  AF 3| AMMC CLO 2015-16A C MEZ FLT Q4/14/27.........ooervvrrereiisereieseseiesssessssssseesssessssssseesssssesesssssssessssssssssssnss | oveessssnees | coneend 04/10/2015 | JEFFERIES & CO. 1,039,500 1,050,000 1FE
00176J AG 1| AMMC CLO 2015-16A D MEZ FLT 04/14/27 4/10/2015 | JEFFERIES & CO. 1,014,825 1,050,000 1AM
00176K  AA 1| AMMC CLO 2015-16A E MEZ FLT Q4/14/27.........ccciieiesesisesiscsescsesescscscsoscscscsississsisssssssssssssssssssssssssssnnnss | svesesesssess ....04/10/2015 | JEFFERIES & CO. 878,850 945,000 1AM
00206R  CN O [ AT&TINC 3.40 05/15/2025.......c.cvoerverriereiiiesiiessisesssesssses s s ssesssse s sssses st s ssssssssessssnsssennses. | svssessssines ....04/23/2015 | JP MORGAN SECURITIES INC. 9,970,400 10,000,000 2FE
00287Y AQ 2| ABBVIE INC 3.60 05/14/2025 ....05/05/2015 | BANC OF AMERICA SECURITIES. 4,991,250 5,000,000 2FE
01448T AA 2| ALESC 5A A1 CDO SEQ SSNR FLT 12/23/2034 R.... ....05/13/2015 | GUGGENHEIM CAPITAL MARKET. 4,304,253 5,401,416 6,256 | 1FE.
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01448T AA 2| ALESC 5A A1 CDO SEQ SSNR FLT 12/23/2034 R...ccoeee | +......05/18/2015 | GUGGENHEIM CAPITAL MARKET. 3,421,088 4,303,256 5251 | 1FE
01450A AA 8| ALESC 11A A1A CDO SEQ SSNR FLT 12/23/36 R ....05/13/2015 | GUGGENHEIM CAPITAL MARKET. 7,668,437 10,190,615 9,425 | 1FE
01609W AH 5 [ALIBABA GROUP 3.60 11/28/2024 R...ccccees | +......05/05/2015 | BARCLAYS CAPITAL 4,935,400 5,000,000 80,000 |1FE
01749P AN 8| ALLEG 2015-1A COMB CLO 07/25/2027 R ....04/30/2015 | MORGAN STANLEY. 27,282,500 28,000,000 1FE
023850 AC 4 [ AMERICAN APPAREL 13.00 04/15/2020. 4/15/2015 | Capitalized Interest 7,330 7,082 6FE
02665U AB 1| AHAR 2014-SFR2 B ABS MEZ 4.29 10/17/36........crvveerveeriirniisneisessssssssessssssssessssssssssssssssesssssssssssssssssssessssnssses. | svssessssnnes ....05/14/2015 | JP MORGAN SECURITIES INC 2,094,063 2,000,000 4,290 |1FE.
02665X AB 5| AH4R 2014-SFR3 B ABS MEZ 4.201 12/17/36.....oovvvvvvvvvrrceencrencereeernrecnnesncnsssnsenesssssssssssssssssssssssssssesssssssssssssssssssenees | cossssssseses | sovee .05/06/2015 | JP MORGAN SECURITIES INC. 9,372,305 9,000,000 10,503 | 1FE
02666A AA 6| AHAR 2015-SFR1 A ABS SEQ SNR 3487 04/45..........c.coviomerririeerrisinessiissessssessesssssssssssssssssssssssssessssssesssssnss | cesssseneeens ....05/05/2015 | MORGAN STANLEY. 10,274,172 ...10,134,818 10,736 | 1FE
02666A AA 6| AH4R 2015-SFR1 A ABS SEQ SNR 3467 04/45.............cvvoererereeeeeisseeesissssesssssssssssssesssssssssssssssssssssssesssssnes | wevsesenneens ....05/07/2015 | DEUTSCHE BANK 13,212,278 ....12,980,555 13,751 | 1FE
02666A AC 2| AH4R 2015-SFR1 C ABS MEZ SEQ 4.11 Q4/45..........vvvvveeiinrscvvciiissssssssssssssssssssssssssssssssssssssssssssssssssssssss | cvnsssnseness | sovenes 05/05/2015 | MORGAN STANLEY. 5,048,438 5,000,000 6,279 | 1FE
03524B  AE 6 [ ANHEUSER-BUSCH INBEV FIN 3.70 02/01/2024. 5/05/2015 | BARCLAYS CAPITAL 5,234,900 5,000,000 51,903 | 1FE.
03524B  AE 6 | ANHEUSER-BUSCH INBEV FIN 3.70 02/01/2024............cvvveeerereireemrirsererisseessssssnsssssessssssssssssesssssssssssssesnssses. | eevseseeeens ....05/05/2015 | MORGAN STANLEY. 5,232,200 5,000,000 51,903 |1FE
03524B  AE 6 | ANHEUSER-BUSCH INBEV FIN 3.70 02/01/2024...........ocvvveemerrrircemrisnesesissesssssssssesssessssseessssssesssssessssssseessssses. | cesseseeenns ....05/07/2015 | JEFFERIES & CO. 2,078,280 2,000,000 20,761 | 1FE.
03524B  AE 6 | ANHEUSER-BUSCH INBEV FIN 3.70 02/01/2024.............ovvoeererisermiisereissseeissesesssssssssssssssssssssssssssssessssees. | evvvesssneens ....05/08/2015 | BANC OF AMERICA SECURITIES 10,487,600 ....10,000,000 104,833 | 1FE
03524B  AE 6 | ANHEUSER-BUSCH INBEV FIN 3.70 02/01/2024.............cccececeieieieieiesiiesescsesisesesssssesesesissssssssssssssssssisssisssasisisisisins | svvssvessenss | sevees .05/12/2015 | BARCLAYS CAPITAL 5,331,063 5,148,000 55,026 |1FE
03524B  AE 6 [ ANHEUSER-BUSCH INBEV FIN 3.70 02/01/2024..........c.ovviomriiniiiiiineiiersie s sisessssssssessssssssesssesesssessionesss | cossssienens ...06/03/2015 | GOLDMAN SACHS 5,132,550 5,000,000 65,264 | 1FE
03524B  AE 6| ANHEUSER-BUSCH INBEV FIN 3.70 02/01/2024..............ccocoeieveievivivevivevivevivisivcvivisisisissmssssssssssssssssssssssssssssssnnes | evesesesesess | cosies 06/03/2015 | RBC CAPITAL MARKETS. 1,059,668 1,032,000 13,470 | 1FE
037833 BG 4 |APPLE INC 3.20 05/13/2025 5/06/2015 | GOLDMAN SACHS. 14,947,800 15,000,000 1FE
052769 AD 8| AUTODESK INC 4.375 06/15/2025............vomveeerrieesiosssiessssssssesssssssssessssessssessssasssssssssessssssssssssssssssssssssssssssssssesssss | sossssnsons ....06/02/2015 | JP MORGAN SECURITIES INC 2,989,110 3,000,000 2FE
05490L  AA 7 [ BLUE CRS/SHLD MN 3.79 05/01/2025.........ccvvvvvevevereseseessesisisissesessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | asssesssssens | vovees .04/21/2015 | JP MORGAN SECURITIES INC. 2,999,730 3,000,000 1FE
05533D EY  8|BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE.........coomiiiuiiiiriiiiiesiissiisesiissiiessississsssssssssssssssssssssssssssssessienss. | cvssensienens ....04/26/2015 | Capital Interest 6,451 7,311 1FM
05581)  AA 2| BNSF RAILWAY CO 3.442 06/16/2028.............coooorrerererrererirerensessessssssssssessssssessssssesssssssssssssssssesssssssssssssssssns | convevesens ...06/11/2015 | MORGAN STANLEY. 5,000,000 5,000,000 1FE
05607Y AC  5|B2R2015-1 A2 ABS SSNR 3.469 05/15/2048...........cccermrirmerriiereiisereiissssssseessssssessssssesssssssesssssssesesssssssssssssnns | cessesseeens ....04/07/2015 | WELLS FARGO BROKERAGE SERVICES. 10,099,560 ....10,000,000 20,236 | 1FE.
05607Y AC 5|B2R2015-1 A2 ABS SSNR 3.469 05/15/2048 6/03/2015 | WELLS FARGO BROKERAGE SERVICES. 5,465,625 5,500,000 3,710 | 1FE
05607Y AJ 0|B2R2015-1 B ABS MEZ 3.965 05/15/2048, ...04/07/2015 | WELLS FARGO BROKERAGE SERVICES. 4,119,732 4,000,000 9,252 | 1FE
06738E AE 5 [BARCLAYS PLC 3.65 03/16/2025. R.... ....05/05/2015 | BARCLAYS CAPITAL 4,901,550 5,000,000 26,361 | 2FE.
07177TM  AA 1| BAXALTA INC 4.00 06/23/2025.........ccoorreemerrrreenersrseeseresesssesssesssssssssesssssssssesssssssssesssssssssesssssssssssssssssnsssesssons | sosssreseses ....06/18/2015 | CITIGROUP. 4,966,200 5,000,000 2FE
07325D  AF 1| BAYV 2006-C 1A5 NAS SNR 5.852 11/28/2036..........ovvererrereeeseeseseresssesssssssssssssssssssssssssssssssssssssssssssssssssesssens | sossesssnnes ....04/14/2014 | Capital Interest (24,019) 1M
07325N  CQ 3| BAYV 2006-A 1A2 SEQ 5.483 2/28/41..........c.oooervcircvicseeeereiisesssissssssssssis s ssssssssssssssnnss | cossesssainns ....03/28/2015 | Capital Interest. (2,239) 1FM
08180F AE 1|BSP 2014-IVA A2A CLO SEQ MEZ FLT 07/26 R.... ....04/15/2015 | CS FIRST BOSTON 9,956,250 10,000,000 1FE
08180R AJ 4 |BSP 2015-VIIA A1B CLO SEQ SSNR 3.36 7/27 R.... ....06/30/2015 | JP MORGAN SECURITIES INC. 6,000,000 6,000,000 1FE
114536 AA 3| BROOKSTONE HOLDING PIK 10.00 07/07/21........oooveeerrereeerercrereeesesesessseessssssesssssesssssssssssssssssssssssssssssesen. | convevesenens ....06/30/2015 | Capitalized Interest 7,759 9,009 4,
14149Y BE 7| CARDINAL HEALTH 3.75 09/15/2025. ...06/16/2015 | BARCLAYS CAPITAL 4,996,400 5,000,000 2FE
14311M AL 0| CGMS 2015-3A A2B CLO MEZ SEQ 4.17 07/28. R.... ...06/30/2015 | JP MORGAN SECURITIES INC. 3,500,000 3,500,000 1FE
17275R AW 2| CISCO SYSTEMS 3.50 06/15/2025........ocovvvvvvvvvvrvvvvevnennennsnesssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | cosssesseeees | soieee .06/10/2015 | WELLS FARGO BROKERAGE SERVICES. 4,986,650 5,000,000 1FE
172967  JP 7| CITIGROUP INC 3.30 04/27/2025.........ocorerernriresirinsiiesissessssssssesssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssenss | ssssessssnnss | sesnnd 04/22/2015 | CITIGROUP. 3,992,560 4,000,000 1FE
172967 JT 9| CITIGROUP INC 4.40 06/10/2025 6/03/2015 | CITIGROUP 4,979,600 5,000,000 2FE
190897  AA 6| COBIZ FINANCIAL 5.625 06/25/2030.........00000ummmmmmmummemisssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | soosereresess ....06/22/2015 | JP MORGAN SECURITIES INC 7,000,000 7,000,000 2FE
198280 AE 9| COLUMBIA PIPELINE 4.50 06/01/2025..........cvooorvveerireseiiesissssissssssss s ssssessssessssssssssssesssssssssssssssssssssssssssssnsssssssss | sossssssnss ....05/19/2015 | JP MORGAN SECURITIES INC. 9,984,700 10,000,000 2FE
20369E  AA 0 [ COMMUNITY HOSP 4.237 05/01/2025.........cocovvvvvvevrnrvrvrnnsessnssssssssssssssssssssssssssssssssssssssssssssesssssssssesssssesssssssssssssssesess | osssssssenes | voveee .06/04/2015 | WELLS FARGO BROKERAGE SERVICES. 5,000,000 5,000,000 1FE
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20453K  AA 3| COMPASS BANK 3.875 04/10/2025...........ccmvververrieesiisesisessssesssssssssesessssssssssssssssssssssssesssssssssssssssssesssssssssesssss | ssssssesssns ....04/07/2015 | CITIGROUP. 12,872,470 cerererieennnn. 13,000,000 2FE
20786W  AA 5| CONNECTONE BANCO 5.75 Q7/01/25..........cccomrmrurmrmmiemimimimmmemimmmmmisssmsmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssenes | soseeseeeeees | soiees .06/25/2015 | RAYMOND JAMES & ASSOCIATES 5,000,000 5,000,000 2FE
20826F AD 8| CONOCOPHILLIPS CO 3.35 11/15/2024..........covvorereeersereiiseseiieesseseesessessesssessssssesssssssessssssesssssssssssssessssns. | cesveseneenns ....05/12/2015 | MITSUBISHI 5,002,850 5,000,000 1FE
20826F AG 1| CONOCOPHILLIPS CO 3.35 05/15/2025........c0mmvererveresrissesssssssessisssssssssssssssssssssssssssssssssesssssssssssssssssssssssssssnnss. | sossessssinss ....05/13/2015 | MITSUBISHI 4,982,750 5,000,000 1FE
210382 AA 5| CONSTELLIS GROUP INC 9.75 05/15/2020 5/06/2015 | JEFFERIES & CO. 4,478,085 4,500,000 4FE
21688A AE 2| RABOBANK NED NY 3.375 05/21/2025. R.... ....05/14/2015 | JP MORGAN SECURITIES INC. 11,983,800 ....12,000,000 1FE
22003B  AK 2| CORPORATE OFFICE 5.00 07/01/2025 ...06/22/2015 | BANC OF AMERICA SECURITIES. 2,985,300 3,000,000 2FE
22546Q AP 2 |CREDIT SUISSE NY MTN 3.625 09/09/2024. R.... ....05/07/2015 | NOMURA SECURITIES INTL 10,114,200 ...10,000,000 63,438 | 1FE
22822R BD 1| CROWN CASTLE TOW 3.663 05/15/2025..........ccmvvverveereesneseesssssssssssssesssssssssessssssssssssssssssesssssssssesssssssssesssssssssesss | sosserssssnes ....04/30/2015 | MORGAN STANLEY. 36,000,000 36,000,000 1FE
233851 BW 3| DAIMLER FINANCE 3.30 05/19/2025...........coovvvvvrvrieicieicicicisscsssesesssesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | cvevevisinis | i 05/11/2015 | CITIGROUP. 9,979,700 10,000,000 1FE
251525 AP 6| DEUTSCHE BANK AG 4.50 04/01/2025 4/16/2015 | DEUTSCHE BANK 4,969,400 5,000,000 12,500 | 2FE
251525 AP 6| DEUTSCHE BANK AG 4.50 04/01/2025 R..... ....05/05/2015 | DEUTSCHE BANK 4,875,800 5,000,000 23,125 | 2FE.
26827E  AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040. R.... ....06/15/2015 | DEUTSCHE BANK. 14,000,000 ....14,000,000 1FE
26884A BD 4| ERP OPERATING LP 3.375 06/01/2025..........ccomimirereriierereniiesesssisesessesssssssssssssssssessssssssssssesesssessseesssnssssens | ovssssessiens ....05/11/2015 | CITIGROUP. 4,972,500 5,000,000 1FE
26884A BD 4 | ERP OPERATING LP 3.375 06/01/2025........cccvvvvvevovsesessessesissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsens | assssessssons | voveee .05/12/2015 | GOLDMAN SACHS. 4,962,000 5,000,000 469 [1FE
26884A BD 4| ERP OPERATING LP 3.375 06/01/2025..........ooooriveeiirrieeiesisseiississsisssissss s s s sssssessssessssesssssssssessssssssessssnss | ssssssesssnns ...05/12/2015 | WELLS FARGO BROKERAGE SERVICES. 2,984,010 3,000,000 281 [1FE
291011 BG 8| EMERSON ELECTRIC 3.15 0B/01/2025..........cocvmvmverermvmrermresssssssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | coovesesiiis | oveeed 05/18/2015 | JP MORGAN SECURITIES INC. 16,946,280 ....17,000,000 1FE
29273R  BG 3| ENERGY TRAN PARTNERS 4.75 01/15/2026 6/18/2015 | MITSUBISHI 11,913,000 12,000,000 2FE
29379V BH 5[ ENTERPRISE PRODUCTS 3.70 02/15/2026............oooooermrerereeirsneeiissseisssssesisssesssssssssssssssssssssssssssssssssssssenss | cooosssesens ....05/04/2015 | WELLS FARGO BROKERAGE SERVICES. 7,970,800 8,000,000 2FE
29977G  AA 0| EVERBANK FINL CORP 5.75 07/02/2025.............coieseserererevsvossssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoss | asssesssssons | vovees .06/26/2015 | BANC OF AMERICA SECURITIES. 20,000,000 20,000,000 2FE
30161N  AJ 0| EXELON CORP 3.95 06/15/2025..........c0oormieerirereississsssessssesssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnses | ssssssessses ....06/08/2015 | GOLDMAN SACHS 6,985,650 7,000,000 2FE
302635 AC 1| FSINVST CORP 4.75 05/15/2022.........covvoerereereeseriessasesssessssesssssssssesssssssssessssesssssssssssssssssssssssssssssssssesssssssssssssnss | sosssssnsons ....04/27/2015 | WELLS FARGO BROKERAGE SERVICES. 9,968,400 10,000,000 2FE
316041 CP 5| FIDELITY BANK GA 5.875 05/31/2030........c0cccumrreeummrriismmrersssersssssessssssesssssssessssssssssssssessssssssssssssssssssssssssnnesess | cosseseeeens ....05/29/2015 | STIFEL NICOLAUS 7,000,000 7,000,000 2FE
317585 AA 5 |FINANCIAL INSTITUTIONS 6.00 04/15/2030. 4/09/2015 | STERNE AGEE & LEACH. 5,000,000 5,000,000 2FE
319963 ZE 7 | FIRST DATA REVOLVER PR+300 9/24/2016..........coovvvvvvrvrenrnnnncenecncsnsennsesessssessesssssssssssssesssssssssssssssssssssssssssssssssesess | s | soveee .06/01/2015 | Private Placement 5,011,660 5,011,660 3FE
319963 ZF 4 |FIRST DATA REVOLVER LIBOR+400 9/24/2016..........cocooevumrieiiiiriissiieniissiiesiiisciissiessssssssssssssessssssssesssnsies | soossiienses ...05/29/2015 | Private Placement. 3,906,595 3,906,596 3FE
337738 AP 3| FISERV INC 3.85 0B/01/2025...........oooeeveereersssesessssssoesssssssssessssesssssssssesssssssssssssssssssssssesssssssssnsssssssssssssssssssesssssnsss | sossssesoes ....05/19/2015 | BANC OF AMERICA SECURITIES 9,993,300 10,000,000 2FE
33938E AT 4| FLEXTRONICS INTL 4.75 06/15/2025. R.... ....06/03/2015 | BANC OF AMERICA SECURITIES 4,960,650 5,000,000 2FE
34960B AC 6| FCBSL 2013-2A A1F CLO SSNR FLT 10/19/25 R..... ....04/16/2015 | RBC CAPITAL MARKETS. 14,925,000 ....15,000,000 740 [1FE
34964C  AA 4 | FORTUNE BRANDS 4.00 06/15/2025...............cccesescsiscecsisssssiasssssssesesasssasesesesesisesesesesesesssesesssssssssssssssssssssssssssnnns | cvssevssosens | covvend 06/08/2015 | JP MORGAN SECURITIES INC. 9,935,700 10,000,000 2FE
360271  AJ 9| FULTON FINANCIAL 4.50 11/15/2024..........ccovoviriiniriiiieciiieniisssiiesiissiie s sssess s ssssss s ssssssssessssssssesssnsss | soeessinenees ....06/08/2015 | SANDLER & O'NEIL PARTNERS. 19,941,600 20,000,000 65,000 |2FE
36246M AU 3 [ GTP ACQUISITION 3.482 0B/16/2025........vvcvvvvvrrrerrerrerernenesseenssessssssssessssssssssssssssssssssssssssssssssssssesssssssesssesesssesessssseses | sosssssns ....05/20/2015 | BARCLAYS CAPITAL 10,000,000 ....10,000,000 1FE
38174F AL 0| GOCAP 2015-23A B2 CLO MEZ 4.094 05/05/27 R.... ....05/18/2015 | WELLS FARGO BROKERAGE SERVICES. 2,498,350 2,500,000 1FE
40442L AB 1| H22015-1A AFX CDO SEQ SSNR 3.3526 06/49. R.... ....06/19/2015 | UBS WARBURG 8,999,988 9,000,000 1FE
40536Y AE 4 [HLCNL 2007-2A A1J CLO MEZ SEQ FLT 04/21 R.... ....06/16/2015 | JP MORGAN SECURITIES INC 1,948,750 2,000,000 1,859 | 1FE
413086 AH 2| HARMAN INTL 4.15 05/15/2025......c.c0umriirriisiisnisssisssisssssesssssssssssssesssssssssesssssssssesssssssssssssassssssssssssssssonsssinss | sssssesesens | oeveeed 05/06/2015 | JP MORGAN SECURITIES INC 9,933,600 10,000,000 2FE
413875 AR 6| HARRIS CORP 3.832 04/28/2025. 4/22/2015 | MORGAN STANLEY. 5,000,000 5,000,000 2FE
42217K  BF 2| HEALTH CARE REIT 4.00 08/01/2025..........cvcoumriiririeiieisseesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssnssses | sassssesssnns ....05/20/2015 | UBS WARBURG 6,994,820 7,000,000 2FE
423074 AX 1|HJHEINZ CO 3.95 07/15/2025 ...06/23/2015 | WELLS FARGO BROKERAGE SERVICES. 7,989,360 8,000,000 2FE
43132W  AJ 9 |HLDN 2015-4A A1B CLO SEQ SSNR 3.41 07/27 R... ....06/30/2015 | CITIGROUP. 7,000,000 7,000,000 1FE
432748 AB 7| HILLTOP HOLDINGS 5.00 04/15/2025........coocovvveiereeeseveereeessseiesssssssssessssssssesssesssssssssssssssesssssssesssssssssssssssssssssanss | evsssmsssens | oeveee .04/06/2015 | SANDLER & O'NEIL PARTNERS. 13,000,000 ....13,000,000 2FE
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44107T AV 8 |HOST HOTELS & RESORTS E 4.00 06/15/2025. ....05/06/2015 | GOLDMAN SACHS 12,978,940 ....13,000,000 2FE
44931B  AE 7 |ICG 2015-1A COMB CLO MEZ 07/19/2027. R..... ...06/11/2015 | CS FIRST BOSTON 25,862,350 26,750,000 1FE
45632@ AA 7 | INDUSTRIAL PIPING 14.50 12/13/2018........cerveeererirmreeresinresessessesssessssssesssssssssssssssessssssssssesssesssessssssssssssnes | cosssseneeens ....04/30/2015 | Capitalized Interest 8,640 8,555 5
45632@ AA 7 [INDUSTRIAL PIPING 14.50 12/13/2018.......coereirerirreienerireeisserisesissesssessssessssessssesssesssssssssssssssssssesssssssssessssessnes | sossssnesees ....05/31/2015 | Capitalized Interest 8,943 8,855 5
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 6/30/2015 | Capitalized Interest. 8,670 8,585 52
45660N W6 8 | RAST 2004-R2 A3 Z 5.50 08/25/2034..........oovouerimerieeiiesiiesisesiissiie i sssess st sssssssssssse s ssssesssesssesessses. | cvssenssoness ....04/16/2015 | AMHERST SECURITIES CORP 4,057,648 3,878,278 11,850 |1
459200 HU 8| IBM CORP 3.625 02/12/2024.............ccccciceiciciicciciciciciccismsmsmsssmsmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sosssssssssss | v .05/08/2015 | JP MORGAN SECURITIES INC. 10,414,000 ....10,000,000 91,632 | 1FE
460146 CL 5]INTL PAPER CO 3.80 01/15/2026. ....05/14/2015 | MIZUHO SEC USA. 6,969,830 7,000,000 2FE
46618G  AE 1| JFINR 2015-4A BF CLO MEZ 3.6 04/22/2020. R... ....04/09/2015 | JEFFERIES & CO. 5,000,000 5,000,000 1FE
46618L  AA 8| HENDR 2015-1A A ABS SSNR 3.26 09/15/2072.........cccocvevevercrcscicscscscsiscsssissssssssssssssssssssssssssssssssssssssssssssssssssssssssises | cvevevevini | oo 04/30/2015 | ROBERT W BAIRD CO 6,301,960 6,385,773 11,565 | 1FE
46618L AA 8 |HENDR 2015-1A A ABS SSNR 3.26 09/15/2072 6/01/2015 | CS FIRST BOSTON 7,882,983 7,976,457 13,724 | 1FE
46618L AA 8| HENDR 2015-1A A ABS SSNR 3.26 09/15/2072........ccorvveereriirererissererissssenssssesssssssessssssssssssessssssesssssssesssssanns | convevesans ....06/03/2015 | BANC OF AMERICA SECURITIES 1,946,209 1,994,114 4,153 [1FE
46633M  AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE............covvvermereiirereisseesesssesessssesessessessssssssssessssssessesssssssssneess | soosesesins ....04/26/2015 | Deferred Interest. 4,033 6,468 1FM
46633M  AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE..............covvoiereeinrreeineeriiissseeisesesssssessnsssssssssssssssssssssssssannne | cooseeenens ....05/26/2015 | Deferred Interest. 4,127 6,389 1FM
46633M  AM 1 [ JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE............covvrvveverimmrereresesmisssiesssssssisssssssssssssssssssssssssssessssssssssssses. | svssesssnnens | seeees .06/26/2015 | Deferred Interest 4,315 6,603 1FM
47232D  ET 5| JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37........ccuuiriiriieriicniieriissiise i ssissssssssssssssssssssssssessssssseesses | cvssensionens ....05/31/2015 | Pass-Through Lo: 1,659 1FE
47421M  AE 3 [JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27 R..... ....06/26/2015 | BANC OF AMERICA SECURITIES. 13,000,000 ....13,000,000 1FE
49327TM 2K 9| KEY BANK NA 3.30 06/01/2025 5/27/12015 | KEYBANK CAPITAL MARKET. 9,976,300 10,000,000 1FE
49327TM 2K 9| KEY BANK NA 3.30 06/01/2025.........cccvmrerreeeeririeieeriresssessessssssssesssssessssssesesessssssessssesssssssssesssssssssesssssssssesssenens | sosssresesens ....06/05/2015 | GOLDMAN SACHS 4,852,700 5,000,000 4,125 [1FE
49327M 2K 9 [ KEY BANK NA 3.30 08/01/2025...........0ooomeereeerevioisisssseeesesssssssssssssssssssssssssssssssssssssssssssssssssssssassssssssssssssssssssssssons | sossosssnsans | aneves .06/26/2015 | CANTOR FITZGERALD & CO 3,843,640 4,000,000 11,000 | 1FE
49327TM 2K 9| KEY BANK NA 3.30 06/01/2025...........cmvvureriieeiisesiisssisesessesssssissssssesssssssssessssssssesssssssssssssssssssssssssssssssssssssesssssnss | sssssssssses ....06/26/2015 | JANNEY MONTGOMERY SCOTT. 1,921,780 2,000,000 5,500 | 1FE
49327TM 2K 9| KEY BANK NA 3.30 06/01/2025.........0ccvvrerreeeerernreisereresssessesssssssssesssssesssssssesssssssessssesssssssssesssssssssesssssssssessssness | sossssesesens ....06/26/2015 | KEYBANK CAPITAL MARKET. 3,848,440 4,000,000 11,000 | 1FE.
50188N AA 6 |LCM 19A COMB CLO MEZ 07/15/2027 R.... ....06/30/2015 | MORGAN STANLEY. 16,012,535 ...16,625,000 1FE
522111 ZZ 9 |LECTRUS CORP TL 13% PIK 11/15/2016 4/01/2015 | Capitalized Interest 9,628 9,602 4,
522111 ZZ 9 |LECTRUS CORP TL 13% PIK 11/15/2016..........cooomoeeeeeieeieieiiesesisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sosssssssenes | vovees .05/01/2015 | Capitalized Interest 9,085 9,270 4z
522111 ZZ 9 |LECTRUS CORP TL 13% PIK 11/15/2016.........ocvrriiiieciiiiiiciienisesiiesiis s siesssisesssessssssssessssssssessssssinens | sooesiinenees ....06/01/2015 | Capitalized Interest 9,357 9,547 4,
52522G  AB 0| LXS 2006-18N A2A SEQ SNR FLT 12/25/2036..........cevveeereeeererssssssssssssessssssssesssssssssssssesssssssssesssssssssesssssssssnsssen. | sossssinsees ...06/16/2015 | BANC OF AMERICA SECURITIES 5,767,357 6,056,955 1,352 | 1FM
535555 ZZ 2 |LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18.......cevvverierririereismeresssseseissssssesssessssssessssssssssssssesssssssessssssesess | cessesnesens ....03/31/2015 | Capitalized Interest 18,502 18,502 4Z
535555 ZZ 2 |LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18.........ovveerrreeiseriiissereiiseseiissssssssssssssssssssssssssssssssssssssssnnoss | sesssssneess ....04/30/2015 | Capitalized Interest 17,599 17,599 4,
53944V AH 2| LLOYDS BANK PLC 3.50 05/14/2025. R.... ...05/11/2015 | BANC OF AMERICA SECURITIES. 14,959,800 ....15,000,000 1FE
553794 AC 2| MUFG AMERICAS HLDGS 3.00 02/10/2025...........cmvuurrieerirneisesisssssssesisssssssessssesssssssssessssssssesssssssssssssssssssssssesss | sossssnsess ....05/06/2015 | BARCLAYS CAPITAL 5,404,491 5,599,000 43,392 [1FE
55608X AB 3| MACQUARIE BK LTD 4.875 06/10/2025 R..... ....06/02/2015 | CITIGROUP. 4,986,700 5,000,000 2FE
55608X AB 3| MACQUARIE BK LTD 4.875 06/10/2025 R.... ....06/03/2015 | JP MORGAN SECURITIES INC 4,983,550 5,000,000 2FE
56576L AN 9| MCLO 2015-8A A1C CLO SEQ SSNR 3.48 07/27 R.... ....06/16/2015 | JP MORGAN SECURITIES INC. 10,500,000 ....10,500,000 1FE
565849 AL 0 [ MARATHON OIL CORP 3.85 08/01/2025..............ccoooosesisiscscsiscsssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssesssss | oo | voveee .06/01/2015 | JP MORGAN SECURITIES INC. 12,970,230 ....13,000,000 2FE
58013M  EU 4| MCDONALD'S CORP 3.375 05/26/2025.........c.cmveerrieesiinsiisesisssssisessssssssssssessssssssssssesssssssssssssssssssesssssssssessssenses | sossssssesens | seveeod 05/18/2015 | JP MORGAN SECURITIES INC 28,955,920 29,000,000 1FE
580645 AG 4 |MCGRAW-HILL 4.00 06/15/2025 5/20/2015 | JP MORGAN SECURITIES INC. 11,910,480 12,000,000 2FE
59156R  BM 9| METLIFE INC 3.00 03/01/2025.........c0currererernreississsssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssssnns | sassssesssnns ....05/07/2015 | UBS WARBURG 4,906,800 5,000,000 27,917 |1FE
59156R BM 9| METLIFE INC 3.00 03/01/2025. ....05/12/2015 | GOLDMAN SACHS 9,770,100 10,000,000 58,333 | 1FE.
60688H AA 3| MMCAPS 18A A1 CDO SSNR FLT 12/26/2039 R..... ....05/29/2015 | BANC OF AMERICA SECURITIES. 1,814,225 2,418,967 2,669 |1FE
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61166W AW 1| MONSANTO CO 2.85 04/15/2025..........crvorveerriniisesisssissessssssssssssssssessssssssssssssssesssssssssssssssssssesssssssssessssansssns | sosseesssns ....04/07/2015 | GOLDMAN SACHS 3,983,760 4,000,000 1FE
61761  ZN 2| MORGAN STANLEY 3.95 04/23/2027..........coovvvevercieiercssscssscssssssssssssssssssssssssssssssssssssssssssssssssssssssss s | svssssisssiss | o .04/20/2015 | MORGAN STANLEY. 2,989,200 3,000,000 2FE
636180 BM 2| NATIONAL FUEL GAS 5.20 07/15/2025........oocvveeereeeeeeeiereeessseesseessssesesssssssssssssssssssssssssssssssssssesssssssesssssssssesesnns | oosseiesssens 06/22/2015 | JP MORGAN SECURITIES INC 17,943,480 ....18,000,000 2FE
67091R  AE 9| OCP 2015-8A A2B CLO MEZ 4.00 04/17/2027. R.... ....04/10/2015 | BANC OF AMERICA SECURITIES 3,500,000 3,500,000 1FE
674599 CG 8| OCCIDENTAL PETE 3.50 06/15/2025. 6/18/2015 | JP MORGAN SECURITIES INC. 6,981,940 7,000,000 1FE
680223 AJ 3| OLD REPUB INTL 4.875 10/01/2024.........ccooereurierriiseiitiiseiieesiese s s ssssssssesssessssses s sssesssesssssnsss. | cossssessiens ...05/07/2015 | KEYBANK CAPITAL MARKET. 10,471,200 ....10,000,000 55,521 | 2FE.
680633 ZZ 0 |LAI/OLG FINANCE TL 14.00 08/30/2020..............ccooesesesisisisisissssssssssssssssssssssssssssssssssssssssssscssssssssssssssssssssssssssssssssssss | svssssssssiss | e .06/30/2015 | Capitalized Interest 9,296 9,296 3z
68389X  BC 8| ORACLE CORP 2.95 05/15/2025........00cumriuerierriiiesisseisssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssessssssssssssnssses | ssssssesesns ....04/28/2015 | JP MORGAN SECURITIES INC 12,940,590 ....13,000,000 1FE
68389X  BC 8| ORACLE CORP 2.95 05/15/2025..........c0ooerveeereressesesesesssssssssesssssssssssssssssssssssssssssssssssssssssssssssssesssssssssesssssssssesssssnsssns | sosssesssnns ....05/12/2015 | GOLDMAN SACHS 2,913,630 3,000,000 2,458 | 1FE
69353R EK 0| PNC BANK NA 2,95 02/23/2025.............coomsermsmerresivismsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssss | svosssssnss | svvened 05/05/2015 | MORGAN STANLEY 9,859,900 10,000,000 64,736 | 1FE
694308 HM 2| PACIFIC GAS&ELEC 3.50 06/15/2025 6/09/2015 | JP MORGAN SECURITIES INC. 6,955,550 7,000,000 1FE
69915V AL 4 |PARL 2015-1A C2 CLO MEZ SEQ 5.17 07/27 R..... ...06/12/2015 | MORGAN STANLEY. 2,000,000 2,000,000 1FE
70466W  AA 7| PEACHTREE FDG TRST 3.976 02/15/2025...........c0ouirrirreiierisneiississsissssssessssssssesssssssssesssssssssessssssssssssssssssssssns | sosssesssns ....05/05/2015 | WELLS FARGO BROKERAGE SERVICES. 3,376,464 3,360,000 18,926 | 2FE.
713448  CT 3| PEPSICO INC 2.75 04/30/2025.........00cmvvereerssieeseissvesessssssssesssssssssessssessssesssssssssssssasssssssssssssssnsssssssssssssssssssessssensss | sossssnsons ....05/05/2015 | JP MORGAN SECURITIES INC 9,722,800 10,000,000 9,167 [1FE
740189  AM 7 [ PRECISION CAST 3.25 0B/15/2025...........ooooooveeseessesivosssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss. | asssesssssens | vovees .06/01/2015 | CITIGROUP. 7,983,680 8,000,000 1FE
74041E  AA 3 |PRETSL 16A A1 CDO SSNR FLT 03/23/2035. R..... ....04/09/2015 | RAYMOND JAMES & ASSOCIATES 2,276,159 3,014,780 1,420 (1AM
74041E  AA 3| PRETSL 16A A1 CDO SSNR FLT 03/23/2035. R..... ....04/10/2015 | RAYMOND JAMES & ASSOCIATES 2,270,129 3,014,780 1,484 | 1AM
74041N  AA 3 |PRETSL 12A A1 CDO SEQ SSNR FLT 12/24/33, R.. 5/14/2015 | RAYMOND JAMES & ASSOCIATES, 7,502,725 8,638,845 13,044 | 1FE
74041U AA 7 [PRETSL 14A A1 CDO SEQ SSNR FLT 06/24/34. R... ....05/13/2015 | GUGGENHEIM CAPITAL MARKET. 7,550,658 9,408,920 10,790 | 1FE.
74042E  AA 2| PRETSL 17 A1 CDO SEQ SSNR FLT 06/23/35. R..... ....06/24/2015 | BANC OF AMERICA SECURITIES. 2,592,133 3,450,427 393 (1AM
74042H AA  5|PRETSL 19A A1 CDO SEQ SSNR FLT 12/22/35 R..... ...05/13/2015 | GUGGENHEIM CAPITAL MARKET. 13,649,340 ...18,153,736 17,525 | 1FE
74042) AA 1| PRESTL 21A A1 CDO SEQ SSNR FLT 03/22/38 R.... ....05/13/2015 | GUGGENHEIM CAPITAL MARKET. 15,860,622 21,094,759 20,364 | 1FE
74043C  AA 5 [PRETSL XXIVA A1 CDO SSNR FLT 03/22/2037. R.... ...04/01/2015 | BANC OF AMERICA SECURITIES 3,613,156 4,754,153 1,130 [1AM
74043C  AA 5 [PRETSL XXIVA A1 CDO SSNR FLT 03/22/2037. R. 4/14/2015 | GUGGENHEIM CAPITAL MARKET. 5,093,735 6,791,647 3,768 | 1AM
74043C  AA 5| PRETSL XXIVA A1 CDO SSNR FLT 03/22/2037 R..... ....04/23/2015 | GUGGENHEIM CAPITAL MARKET. 5,068,267 6,791,647 3,875 (1AM
744320 AV 4 | PRUDENTIAL FIN 5.375 05/15/2045..........oovuriirereiiesiissisessssssssesssssssssesssssssssessssessssssssessssssssssssssssssssssssesssssnssnes | sossssnsess ....06/13/2015 | GOLDMAN SACHS 3,000,000 3,000,000 2FE
744320 AV 4 | PRUDENTIAL FIN 5.375 05/15/2045...........ccooerveeermriisermrissesesissesesssissessssssssssssssssssssssssssssssssssssssssessssenesssenns | soosssesneees ....05/14/2015 | GOLDMAN SACHS 10,075,000 ....10,000,000 1,493 [2FE
744320 AV 4 | PRUDENTIAL FIN 5.375 05/15/2045..........ccoserrieiermmiiermrisesesissesssssssessssssssssssssssssssesssssssssssssssssssssssssssnesssssenns | eosseseeeens ....05/14/2015 | JP MORGAN SECURITIES INC 1,007,500 1,000,000 149 | 2FE
747525 AF 0| QUALCOMM INC 3.45 05/20/2025.............omverreerrrieesisessissssssesssssessssssssesssssssssessssessssessssssssssssssssssssssessssnsssssssns | sossssnssss ....05/13/2015 | GOLDMAN SACHS 32,881,200 33,000,000 1FE
749310 AD 9| RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE...........ccooormrerereeeessiseesssssssssssssessssssssssssssssssssssssssssssssssssssnses. | soossseseenes | seveens 01/26/2015 | Deferred Interest. 1,689 1FM
74931 AD 9 |RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE...........coouuriiiiiiiiiiciissiiisssise i ssssssssesssssssssssesssssssss | cossessiinens ....04/26/2015 | Capital Interest 1,631 1,822 1FM
74931)  AD 9| RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE...........coovermrerrrreiineeessnsesisseressssssesssssssssssssssssnsssssssesssssesssss | cosvesesenens ....05/26/2015 | Capital Interest 1,508 1,626 1FM
749310  AD 9| RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE..........covcomrrrermrrririereesissssssssesessssssssssssssssssssssssessssssessssssesssss | coeeesessnes ....06/26/2015 | Deferred Interest. 2,167 1,698 1FM
74931) AD 9 |RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE ....10/26/2014 | Capital Interest. 1,689 1FM
767201 AS 5 |RIO TINTO FINANCE 3.75 06/15/2025 R..... ....06/11/2015 | DEUTSCHE BANK 4,966,650 5,000,000 1FE
78403D AH 3 [ SBA TOWER TRUST 14-2 C 3.869 10/15/2024...........ccomservermrrrrereerresesrissesssissssssisesessssssssssssssssesssessssssnssssssenns | oneessssens | sevened 05/07/2015 | BARCLAYS CAPITAL 5,130,950 5,000,000 14,509 | 1FE
78403D AH 3 |SBA TOWER TRUST 14-2 C 3.869 10/15/2024. 5/12/2015 | BARCLAYS CAPITAL 10,494,018 10,303,000 1FE
78486Q AD 3| SVB FINANCIAL GR 3.50 01/29/25........oivirrireriisrisesisssisesisssssssesssssssssesssssssssssssssssssssssssssssssssssssssssssssssssnsses. | sosssssesess ....04/29/2015 | BANC OF AMERICA SECURITIES. 8,228,338 8,333,000 76,965 |1FE
806213 AD 6| SCENTRE GROUP TRUST 3.25 10/28/2025 R.... ....04/21/2015 | BANC OF AMERICA SECURITIES. 8,973,000 9,000,000 1FE
806213 AD 6| SCENTRE GROUP TRUST 3.25 10/28/2025 R..... ....04/30/2015 | BANC OF AMERICA SECURITIES. 4,900,150 5,000,000 3,160 |1FE
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806213 AD 6| SCENTRE GROUP TRUST 3.25 10/28/2025 R........ | .......05/08/2015 | DEUTSCHE BANK. 4,910,200 5,000,000 6,771 | 1FE.

811065 AG 6 [ SCRIPPS NETWORKS 3.95 06/15/2025..............covvovererererescsinesssssssssssssssssssssssssssesssssesessssssssssssssssss s | cosvesssssess .......05/18/2015 | WELLS FARGO BROKERAGE SERVICES. 9,981,000 10,000,000 2FE

81180W AQ 4 [ SEAGATE HDD CAYMAN 4.875 06/01/2027. R ...05/11/2015 | MORGAN STANLEY. 4,985,900 5,000,000 2FE

822582 BD 3 |SHELL INTL FIN 3.25 05/11/2025 R ....05/06/2015 | HSBC SECURITIES. 29,908,500 30,000,000 1FE

822582 BD 3 |SHELL INTL FIN 3.25 05/11/2025 R. 5/07/2015 | HSBC SECURITIES. 10,064,700 10,000,000 903 | 1FE

82620K AE 3 [ SIEMENS FINANCIAL 3.25 05/27/2025. R ...05/18/2015 | DEUTSCHE BANK. 38,900,940 39,000,000 1FE

83367T BJ 7 |SOCIETE GENERALE 4.25 04/14/2025 R ....04/08/2015 | JP MORGAN SECURITIES INC 4,921,950 5,000,000 2FE

833777 ZZ 1 |SOFTWARE PARADIGMS INTL EURO+800 5/22/20 ....06/02/2015 | Private Placement. 4,962,486 5,022,599 4,

83609G AE 5 |SNDPT 2015-2A B2 CLO MEZ SEQ 4.02 07/27 R....ccc.. | .-.....06/18/2015 | BANC OF AMERICA SECURITIES. 9,000,000 9,000,000 1FE

84265V AH 8| SOUTHERN COPPER 3.875 04/23/2025..............cocieiesereeesesioossssssssssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssos | consesssnssss .......04120/2015 | MORGAN STANLEY. 4,972,950 5,000,000 2FE

853254 AX 8| STANDARD CHARTERED 3.20 04/17/2025 4/13/2015 | BANC OF AMERICA SECURITIES. 19,945,600 20,000,000 1FE

86213C  AA 3| STR2015-1A AT ABS SNR 3.75 04/20/2045............ocoooveeercreeeeereeseserissesessssesesssisesessssssesssssssssssssssssssssssssassesss | coevesssenns .......04/14/2015 | CS FIRST BOSTON 4,998,929 5,000,000 1FE

86213C  AA 3| STR2015-1A A1 ABS SNR 3.75 04/20/2045...........cooriveveeereeeeeressessrissessssssessssssessssssssssssssssssssesssssssssssesnsss | coesesesenes .......04/28/2015 | CS FIRST BOSTON 3,312,375 3,300,000 5,156 | 1FE

86213C  AB  1|STR2015-1A A2 ABS SNR 4.17 04/20/2045............ocoovoeerireeereeceserericsesesisesesessssessssssssssssssssssssssssssssssaesnsss | coevesssaens .......04/14/2015 | CS FIRST BOSTON 6,496,626 6,500,000 1FE

86213C  AB  1|STR2015-1A A2 ABS SNR 417 04/20/2045.........cocooveverererererereresesssssisessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | coovenins .......04/15/2015 | MORGAN STANLEY. 5,542,109 5,500,000 2,548 | 1FE

887317 AW 5[ TIME WARNER INC 3.80 07/15/25........cocuriirierenrieeiissisississs s ssssssssesssssssssesssssssssssssessssssssesssssssssssssssssssssssenss | ssesssssnsess .......05/28/2015 | BANC OF AMERICA SECURITIES. 4,988,000 5,000,000 2FE

88731E  AF 7| TIME WARNER ENT 8.375 03/15/2023...........ccommmmmmmmmmvmimsmsmsmsmsmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssseseees | sisieieisioss .......04123/2015 | JP MORGAN SECURITIES INC. 2,536,980 2,000,000 20,007 |2FE

88731E AF 7| TIME WARNER ENT 8.375 03/15/2023, 4/23/2015 | MORGAN STANLEY. 3,818,370 3,000,000 30,010 | 2FE.

89148 AA 4| ORCHARD TOSCA TL B 14.00 11/3/2017.......ovooireeiicreriiercieessvcsisssessnssesssssssssessssssessssssssssssssssssssssssssnes | svvsssasneens .......06/30/2015 | Capitalized Interest 71,617 72,836 5

902752 AA 2 [UIRC-GSAV LLC 2015-A 4.71 12/05/2035..........oooovoveviriiieiiiiiiesisissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sossssssssons .......06/26/2015 | WILLIAM BLAIR & COMPANY. 10,000,000 | ....ococccscsisiccscscsisiscnnnn.. 10,000,000 1

907818 ED 6 | UNION PACIFIC CORP 3.25 08/15/2025............cvvvurvirniisssissessesssssssssesssssssssssssssssssssessssesssssssssssssssssssssssssnss | sosssssesess .......06/16/2015 | BANC OF AMERICA SECURITIES. 5,962,680 6,000,000 1FE

91845#  AA 2 [ VERIZON CTL 3.812 05/15/2035.........ccvvurmreeuerermriserereasssssssssssessssssssesssssssesssssssessssssssssssssnsssssesssesssssesssessssnesss | svsseeessens .......05/19/2015 | Private Placement 10,000,000 | ....ocovevveeererreeernnnnennnn 10,000,000 2FE

919794  AC 1 |VALLEY NATL BANC 4.55 08/30/2025...........cccomereeemmereesmsrreesmmsesssssesesssssssssssessssssessssssessssssssssssssssssssssssessnnsses | cessesnerens .......06/16/2015 | SANDLER & O'NEIL PARTNERS. 14,993,700 |....ccocvvvrrieriiineiiinnennnn. 15,000,000 2FE

92345Y AD 8| VERISK ANALYTICS 4.00 06/15/2025 5/11/2015 | BANC OF AMERICA SECURITIES. 9,946,300 10,000,000 2FE

948741 AL 7 | WEINGARTEN RLTY 3.85 0B/01/2025.......occcvvvvvvrcvvrrrnensssvssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesss | sossesssssess .......05/07/2015 | WELLS FARGO BROKERAGE SERVICES. 6,946,310 7,000,000 2FE

95058X AB 4 [WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45............cooiriuriiiiiisiiieiiissiiesiissssessissesssissssessssssssssssssssssesssssssins | cossessionens .......05/19/2015 | GUGGENHEIM CAPITAL MARKET. 17,000,000 |....ccocvimerinrrirerirnnnnnn. 17,000,000 2AM

95058X AC 2 [WEN 2015-1A A23 ABS SEQ SNR 4.497 06/45..........cccrmrrmrermerrinreresesssessessssssssessssssssssssssssssssssssssssessssssssesssns | sesseessess .......05/19/2015 | GUGGENHEIM CAPITAL MARKET. 13,500,000 | ...ooooovrveerrerinennnnennn 13,500,000 2AM

95058X AC 2| WEN 2015-1A A23 ABS SEQ SNR 4.497 0B/45.........covvveruereirneereisnessissesssssssesssssssesssssssessssssessssssessssssesssssnness | cessesseeens .......06/05/2015 | BANC OF AMERICA SECURITIES. 2,975,625 3,000,000 3,373 | 2AM

95763P  AJ O [ WESTERN ALLIANCE 5.00 07/15/2025...........ccconirirrrieeriririiesisesiesssesessisssss s sesesssssssssessssssssessssessssssssesssnns | cvsessseness .......06/24/2015 | SANDLER & O'NEIL PARTNERS, 15,000,000 | .....cccoorvvvriinrriiinnnnnnnnnn 15,000,000 2FE

Q3930A AC 2| FMG TL LIBOR + 275 6/30/2019 F. |.......01/01/2015 [ UBS WARBURG (6,080) (6,061) 2FE
3899999. Total Bonds - Industrial and Miscellaneou 1,439,472,959 | .oovviviinniiinniennnnnnn1,466,218,725 | oo 1,424,479 XXX
8399997. Total Bonds - Part 3 1,582,961,809 | ... 1,590,135,364 | ..., 185,119 XXX
8399999. Total Bond 1,582,961,809 | ..covviniiniiiiniiiis 1,590,135,364 | ..o 2,185,119 XXX
Preferred Stocks - Industrial and Miscell:

088555 ZA 8 | BIDTELLECT SERIES B | ............. | ....... 06/30/2015 | Private Placement 294,985.000 1,799,409 P4AZ
8499999. Total Preferred Stocks - Industrial and Miscellaneou: 1,799,409 XXX eeerereereeiesenensenesessnessnesennnen) XXX
8999997. Total Preferred Stocks - Part 3 1,799,409 XXX XXX
8999999. Total Preferred Stock: 1,799,409 XXX JOO OO OURROOOO | | XXX
Common Stocks - Industrial and Miscell

00176K  AC 7| AMMC CLO 2015-16A SUB 0 04/14/27...........ccciiicsicccccccccscscccssccssscssscsessssscssscssscsssssssssssssssssssssssssssssssnnnen. | svesesssesess | cosies 04/10/2015 | JEFFERIES & CO 7,840,000.000 7,134,400 XXX U

02005N 10 O | ALLY FINANCIAL INC.....oovvverrrermmrerismnresessessseseessssssessssssessssssssssssssssssssesssssessssssesssssssssssssssssssssssssssassssssnenss | ooeeesssnees | coneend 05/20/2015 | BERNSTEIN. 25,000.000 564,475 XXX L
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02005N 10 O [ ALLY FINANCIAL INC......oouiiiuiririieii it sisesssss s bbb bbb ssisssiines | crsinsiinens ...05/21/2015 | BERNSTEIN. 35,000.000 795,694 XXX L
02005N 10 O | ALLY FINANCIAL INC......oovovevevcvcvrvcrcrnrcnsenrssssnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sossssssisiss | o .05/26/2015 | BERNSTEIN. 10,000.000 224,841 XXX 1
02005N 10 0| ALLY FINANCIAL INC.....covvveruerevermeresesseeresssessesssssseseseessssssssssssessssssessssssssssssesssssesssssessssssessssssessssssssssssnnss | ooeeesssenes ....05/27/2015 | BERNSTEIN, 10,000.000 226,756 XXX L
02005N 10 O | ALLY FINANCIAL INC.......oooeumrverermirenenerissnssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssssssssssessssssnssssssnss | cosvosssenns ....05/29/2015 | BERNSTEIN, 10,000.000 228,196 XXX L
02005N 10 0| ALLY FINANCIAL INC 6/01/2015 | BERNSTEIN 10,000.000 226,403 XXX L
02005N 10 O [ ALLY FINANCIAL INC......ooriiuiririieiirciiseiies it ssssess st bbb bbb ssisssines | ersinsiinens ....06/02/2015 | BERNSTEIN. 10,000.000 227,185 XXX L
02005N 10 O | ALLY FINANCIAL INC......oovovevevcvcvcvcvcvnveenvnrssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sossssssisiss | o .06/03/2015 | BERNSTEIN. 10,000.000 227,339 XXX L
02005N 10 0| ALLY FINANCIAL INC.....oveverrrveuermerisesseesesssessesssesseseseesssssssssssssssss e sssssss st ssss et ssss st sssssessssssesssssnnss | oneeessssnes ....06/04/2015 | BERNSTEIN. 10,000.000 225,906 XXX L
02005N 10 O | ALLY FINANCIAL INC.......oooeoieveiermmreeesnreresssesesesssessssseesssssssssssssssssssssssssssssssssssssssssessssssssssssssessssssessssssnesssssnne | cosvesesenns ....06/08/2015 | STRATEGAS RESEARCH 10,000.000 227,661 XXX L
02005N 10 O ALLY FINANCIAL INC......oovcvvvevercrcvcrnrsncnsienssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sossssssssiss | v .06/09/2015 | STRATEGAS RESEARCH 10,000.000 224,116 XXX L
02005N 10 0 |ALLY FINANCIAL INC 6/11/2015 | BERNSTEIN 25,000.000 571,245 XXX L
02005N 10 O [ ALLY FINANCIAL INC.....ovorreieermrrermerisresesesssseseesssessssessssesssssssssesssesssssssssssssesssesssssessssssssnesssssssssesssssssesssssssnes | svssossssese ....06/12/2015 | BERNSTEIN, 25,000.000 571,185 XXX L
02005N 10 O | ALLY FINANCIAL INC.....cvvvverreveuermeresesesresesessessssssessseessssssssssssessss s ssssssssssssesssssesssssessssssessssssesssssnsesssssnnss | ooeeesesenes ....06/15/2015 | BERNSTEIN, 25,000.000 571,270 XXX L
02005N 10 O [ ALLY FINANCIAL INC.....oourreiuerirriieeiiseiesesiseseesissssssesssessese s sssessssesssss st sssse st sssssesssssssssesssssssessssssenes | cvssesssess ....06/16/2015 | BERNSTEIN, 15,000.000 344,090 XXX L
088555 ZB 6 | BIDTELLECT $6.78 6/29/2025..........ooovooeveeeeeeeeeereeeseseeeeeeeeseeeeseseseses s | oo | sovene .06/30/2015 | Private Placement 294,985.000 200,590 XXX A
133999  ZZ 8| CGL HOLDINGS Il CORPORATION........coiuiriiiiiriiiiiiessiisiisssiss i siss st sssse bbb ssssssisssinesss | erssensiaens ...04/21/2015 | Private Placement. 1,050.000 1,050,000 XXX A
233500 ZZ 3| DTV AMERICA CORPORATION........oooioioioieiereieieissessssssssssssss s | oo | oo 06/30/2015 | Private Placement 1,333,333.000 coveieinini. 2,099,999 XXX A
30604P 10 1| FAIRWAY ENERGY PARTNERS LLC 6/30/2015 | FRIEDMAN BILLINGS RAMSEY. 1,750,000.000 .17,500,000 XXX A
313360 ZZ 5|FEDERAL HOME LOAN BANK CINCINNATI-R.......ocvivimieieeriririeneniiesiesesssesssesssessssssssesssessssssssesessssssssesssnesses. | soessssneseee ....05/06/2015 | Private Placement, 59,999.000 5,999,900 XXX A
62913F 50 8| NITHOLDINGS INC......coovvvrrrrrirrieieresescscscsesesesese sttt | cosssssssiiss | s .06/26/2015 | Exchanged 57,850.000 882,213 XXX u
694171 30 7| PACIFIC DATAVISION INC.....oouiiiuiiiiiiiisetiisssis s tsissssssesiss stk nsbsnns | osssssssiens ....05/12/2015 | FRIEDMAN BILLINGS RAMSEY. 37,500.000 1,500,000 XXX !
9099999. Total Common Stocks - Industrial and Miscellaneous. 42,723,463 XXX .0 XXX
9799997. Total Common Stocks - Part 3 42,723,463 XXX .0 XXX
9799999. Total Common Stocks. 42,723,463 XXX XXX
9899999, Total Preferred and Common Stock: 44,522,871 XXX ...0 XXX
9999999. Total Bonds, Preferred and Common Stocks. 1,627,484,680 XXX 2,185,119 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....2.
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Bonds - U.S. Government
312931 A6  5[FGLMC A84529 PT 4.50 02/01/2039.......ccocrvvercrrrrccrcrrrcre ..... | 06/15/2015| MBS Paydown, 19,148 | ........19,148 | ......... 19,402 19,357 580 (233) 347 19,148 0 385 |.02/01/2039 | 1.....
31371K LU 3| FNCL 254239 PT 6.50 3/01/2032........ccoocvvrvrrrcrrinrcrcrrscrenens ..... | 06/25/2015| MBS Paydown, 977 T4 1131 | e 1,113 (125) (125) 977 0 27 |.03/01/2032 | 1....
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.. . | 06/25/2015| MBS Paydown, 324 324 370 365 (8) 8) 324 0 9 |.01/01/2032 | 1
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039.........cccccouceecrucrccrccrericcs ..... | 06/25/2015| MBS Paydown 10,288 | .........10,288 | .......... 10,427 10,434 (167) (167) 10,288 0 197 |.02/01/2039 | 1.....
36296 FT 7| GN 692378 PT 4.50 02/15/2030..........ccccoeemcceermccvcvsvcvcveves ..... | 06/15/2015| MBS Paydown T947 | ... T 947 8,045 8,027 (86) (86) 7,947 0 122 |.02/15/2039 | 1....
36296T DP 5| GNSF 700410 PT 5.00 03/15/2039......cccvvvevvvrrreerrrrrererrienees ..... | 06/15/2015| MBS Paydown, 8,095 8,095 8,312 8,245 (160) (160) 8,095 0 200 |.03/15/2039 | 1.....
383739 N8 8| GNR2001-17 PG PAC 6.50 4/20/31.......coverevererererererererenens ..... | 06/20/2015| MBS Paydown, 5,247 5,247 5,390 (117) (117) 5,247 0 141 |.04/20/2031 | 1....
38373W  5C 8| GNR 2002-33 PG PAC 6.50 5/20/32.........coumverrvvveviricrancnes ..... | 06/20/2015| MBS Paydown, 34,840 | ...........34,840 36,092 (1,148) (1,148) 34,840 0 926 |.05/20/2032 | 1....
38373W GY 8| GNR2002-19 PG PAC 6.45 3/20/32 .| 06/20/2015| MBS Paydown, 19,042 19,042 19,697 (565) (565) 19,042 0 487 |.03/20/2032 | 1..
649085 AA  5[NEW VALEY GEN 115.572 05/01/20.......ccccoceuceeeseurerrerrcreces ..... | 05/01/2015| Sinking Fund Redemption 210,960 | ........ 210,960 | ........ 246,466 | ........234,977 (2,693) (2,693) 210,960 0 5,877 |.05/01/2020 | 1FE.......
690353 XM 4| OVERSEAS PRIINV 3.59 12/15/2030.......cocoovercruvercrcrrccres ... | 06/15/2015| Sinking Fund Redemption..................cccceeevees | coovsreveveccveneces | covesvivicne 114,286 | ....... 114,286 | ......... 114,286 | ........114,285 1 LI (FUTOTPTRIOT I 114,286 0 2,051 |.12/15/2030 | 1....
83162C _ GJ 6] SBAP 1995-20K 1 6.65 11/01/2015. .105/01/2015] MBS Paydown 11,838 | ... 11838 | ......... 11,908 | ...........11,839 1 1 11,838 0 394 | .11/01/2015 ] 1.....
0599999. Total BONdS - U.S GOVEIMMENL.......oooveieesieiess e | ol 442,989 | ........ 442,989 | ........ 482,657 | .........469,822 580 (5,300 0 ....(4719) (0 I 442,989 0 0 0f......10817 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
057507 HU 2| BAKERSFIELD CA SD-TXB 4.39 05/01/2026............cooeo ..... | 05/01/2015| Sinking Fund Redemption 5,000 5,000 5,000 5,001 0) 0) 5,000 0 110 |.05/01/2026 | 1FE.......
68406P GE 5| ORANGE BCH AL TXB 5.00 05/01/2015........crccrereccrerecne ceeee | 05101/2015] MALUTIY......coceerasssaresssssesssssesassseresesers | cvvvsresssssiressses | cvvesresien 470,000 | ......... 470,000 | ........ 472,660 | ........470,181 (181) (KE:D] [ [ 470,000 0. 11,750 |.05/01/2015 [ 1FE.......
686053 CE 7| OR SCHBRD TXB PENSION 0.00 6/30/2015. -1 06/30/2015] Maturity. .........4,000,000 | ......4,000,000 | ......3,111,160 | ......3,912,088 87,912 87912 | oo | 4,000,000 0 .06/30/2015 | 1FE.......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: ......4,475,000 | .....4,475,000 | .....3,588,820 | ......4,387,270 0 87,731 0 87,731 0].....4475000 0 0 0]......11860 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
01170R DA 7| ALASKA HSG A 2.80 12/01/2026............ccocrmevverivirerirerennnnns .....| 06/01/2015| Sinking Fund Redemption 640,000 | ......... 640,000 | ......... 640,000 | .........640,002 2) 2) 640,000 0 8,960 |.12/01/2026 | 1FE.......
041083 VB  9|ARSTDEV FIN SFM A 3.10 07/01/2043...........cocovvvvcvrruncns .....| 06/01/2015| MBS Paydown 345912 | ....... 345,912 | ......... 345912 | .......345,913 0) 0) 345,912 (U IR (11,376) | .07/01/2043 [ 1FE.......
09089T AY 7| BIRMINGHAM AL B 6.00 04/01/2022...........cccvvvvvvrrrrrcrrrrenns ..... | 04/01/2015| Sinking Fund Redemption 55,000 | ...........55,000 55,000 55,004 (4) (4) 55,000 0 1,650 |.04/01/2022 | 1FE.......
130333 CA 3| CAHSG FIN AGY A 2.90 02/01/2042..........cocovvevevrrvrcrrrnnens .| 06/01/2015| MBS Paydown, 528,717 528,717 528,717 528,717 0) 0) 528,717 0 6,454 |.02/01/2042 | 1FE.......
130333 CB 1| CAHSG FIN AGY B 2.90 02/01/2042..........cococvcrvvrrcrererenens .| 06/01/2015| MBS Paydown, 392,302 392,302 | ......... 391,321 | ........391,430 525 525 392,302 0 4,588 |.02/01/2042 | 1FE.......
25477P  NF 8| DC HSG FIN AGY A REF 3.875 06/15/2045...........ccooeseeen. ... | 06/15/2015| MBS Paydown, 39,988 39,988 39,988 39,988 0 0 39,988 0 646 | .06/15/2045 | 1FE.......
312903 MA 2| FHR 119 H 7 PAC 7.5 115/2021......ovcverrerererrccrcrrasscrsssaes ..... | 06/15/2015| MBS Paydown, 1,191 | 1191 | 1192 | 1,191 0 1,191 0 34 1.01/15/2021 | 1....
312909 3W 2| FHR 1250-J PAC1 7.00 5/15/2022.........cooccvvvvvvrcrercrercrcnencns .....| 06/15/2015| MBS Paydown, 831 831 853 838 (3) (3) 831 0 24 1.05/15/2022 | 1....
312915 QG 9| FHR 1491 | PAC 7.50 4/15/2023.........occoeevvcrecsesrirecircrcras .....| 06/15/2015| MBS Paydown, 9,167 9,167 9,719 9,381 (141) (141) 9,167 0 303 |.04/15/2023 | 1.....
313398 P7 8| FHR 2334 TD PAC 6.5 7/15/2031..........coccvcvcccvcvccririinnnns .| 06/15/2015| MBS Paydown, 14,428 | ........14,428 | .......... 15,094 | ..........14,858 (414) (414) 14,428 0 458 |.07/15/2031 | 1....
313399 PS 0 FHR 2347 VP PAC 6.5 3/15/2020..........cccocvvvvrvnrrcrnrrrenrnrnnns .| 06/15/2015| MBS Paydown, 17,306 | .........17,306 | .......... 18,279 | .........17,612 (212) (212) 17,306 0 482 |.03/15/2020 | 1....
31339D 2V 9| FHR 2418 MB SEQ 6.0 2/15/2022.............coomvvvvvvivvererernrenens .....| 06/15/2015| MBS Paydown 25813 25813 27,484 | ..........26,402 (426) (426) 25,813 0 641 1.02/15/2022 | 1.....
313390 QZ 4| FHR 2416 PG PAC 6.0 2/15/2022 .| 06/15/2015| MBS Paydown, 117,400 117,400 119,970 (1,850) (1,850) ..117,400 0 2,931 |.02/15/2022 | 1..
3133T3 BU 1| FHR 1644 KPAC 6.75 12/15/2023.........coovvvvvvvrrrrrcrrcrrreicnens .....| 06/15/2015| MBS Paydown 21,502 | ..........21,502 22,221 (577) (577) 21,502 0 602 |.12/15/2023 | 1....
3133TB 4G 2| FHR 1991 PG PAC 6.0 9/15/2027.......oocvvvvvvrrrervcrrccrerrreseeens ..... | 06/15/2015| MBS Paydown, 8,590 8,590 8,744 (93) (93) 8,590 0 208 |.09/15/2027 | 1....
3133TC  HE 1| FHR 2018 PG PAC 6.35 1/15/2028.........ccocovvcrerrrcrrrrrerrrsrn ..... | 06/15/2015| MBS Paydown, 4,300 | ccoocceeereed,300 | e 4537 | ............4,429 (95) (95) 4,300 0 113 |.01/15/2028 | 1....
3133TD  3A 2| FHR 2037 HB SEQ 9.0 3/15/2028.........ccocovverercrrrcrcreccrcrias ..... | 06/15/2015] MBS Paydown, 12,750 | .00 12,750 | e 13,945 | ..........13,456 (611) (611) 12,750 0 509 |.03/15/2028 | 1.....




Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

1’5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Number of Prior Year Valuation Current Year's Temporary | Total Changein | Exchange Book/Adjusted Exchange Realized Gain Dividends | Contractual | Market
eig| Disposal Shares of Book/Adjusted Increase/ (Amortization)/ Impairment B/AC.V. Change in | Carrying Value at| Gain (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost | Carrying Value| _ (Decrease) Accretion Recognized (11+12-13) BJ/AC.V. Disposal Date Disposal Disposal on Disposal During Year Date (a |
3133TH 88 1| FHR 2118 PE PAC 6.50 1/15/2029.........ccovvvvvvrrercrrccrcrcrcnens .....| 06/15/2015| MBS Paydown, 33,849 33,849 35538 | .........34,810 (883) (883) 33,849 0 911 1.01/15/2029 | 1....
3133TS  F2 4 |FHR 2303 CK SCH 6.0 4/15/2031.........ccocmvuvvmreviiirivivireninnns .....| 06/15/2015| MBS Paydown, 3,485 3,485 3,598 3,551 (25) (25) 3,485 0 84 1.04/15/2031 | 1.....
3133TU 87 4| FHR 2357 QH PAC 6.50 9/15/2031.........ccocccccvvccvcvcvcvcccrens .....| 06/15/2015| MBS Paydown, 17,546 | ........17,546 | .......... 18,400 | ...........18,098 (523) (523) 17,546 0 399 |.09/15/2031 | 1....
31340Y DB 2| FHR 88-12 APAC 9.25 11/15/2019.. .| 06/15/2015| MBS Paydown, 28 28 32 29 0 0 28 0 1].11115/2019 | 1
31340Y KF 5| FHR 31-E PAC 7.55 5/15/2020 .....| 06/15/2015| MBS Paydown 624 624 557 613 2 2 624 0 21 1.05/15/2020 | 1.....
31358F M5 5| FNR 1991-12 H PAC 7.0 2/25/2021.........cocvcvvvvvcrcrcvcrernrenens .....| 06/25/2015| MBS Paydown 1212 | 1,212 | 1274 | oo 1,226 (10) (10) 1212 0 36 |.02/25/2021 | 1....
31358G 5 2| FNR 91-65Z ZX 6.50 6/25/2021.......ccocvrrereverssevesiriresirine ..... | 06/25/2015| MBS Paydown, 4719 | oA 719 | e 5144 | .........4,966 (129) (129) 4,719 0 131 |.06/25/2021 | 1.....
31358K DY 1| FNR 1991-G36 ZBX 7.00 11/25/2021......ccccovervveverererererenene ..... | 06/25/2015| MBS Paydown, 2314 2,314 2,687 2,551 (108) (108) 2314 0 70 | .11/25/2021 | 1....
31358N  H3 9| FNR G92-29 J SCH 8.00 7/25/2022.........ccererevurerererereriveree ..... | 06/25/2015| MBS Paydown, 16,669 | ..........16,669 | .......... 16,864 | ...........16,660 (50) (50) 16,669 0 556 |.07/25/2022 | 1....
31358N M5 8| FNR 92-119Z ZX 8.00 07-25-22... .| 06/25/2015| MBS Paydown, 3,866 3,866 3,899 3,926 111 111 3,866 0 130 |.07/25/2022 | 1
31358P EE 3| FNR 1992-117 MPAC 7.0 7/25/2022..........ccccconeoeeccerecececee | .. | 06/25/2015] MBS Paydown, 5,221 5,221 5,602 5,357 (61) (61) 5,221 0 162 |.07/25/2022 | 1....
31358Q ZE 8| FNR G92-59 D TAC 6.0 10/25/2022............cccooucucvsceucrrcnucccc | . | 06/25/2015] MBS Paydown, 1,560 | . ,560 | e 1,667 | oo 1,591 (15) (15) 1,560 0 37 |.10/25/2022 | 1....
31358R Y7 2| FNR G92-66 KB PAC 7.0 12/25/2022............cocvovvvvrvrerrrnnens .....| 06/25/2015| MBS Paydown 15,312 | .o 18,312 | 16,615 | ..........15,739 (283) (283) 15,312 0 432 | 121252022 | 1.....
31359D H5 5] FNR 1993-155 PJ PAC 7.0 9/25/2023...........ccccooeccccvevicins .....| 06/25/2015| MBS Paydown 23,246 23,246 25736 | ..........24,150 (509) (509) 23,246 0 675 |.09/25/2023 | 1....
31359H NW 0] FNR 1994-63 PK PAC 7.0 4/25/2024............cccooconcrerecevevs .....| 06/25/2015| MBS Paydown 8,184 8,184 9,043 8,513 (232) (232) 8,184 0 250 |.04/25/2024 | 1....
31359L  ZF 5[ FNR 1995-19 ED SEQ 6.50 1/25/2022.........cvvvvvvvverrrrrereeens ..... | 06/25/2015| MBS Paydown, 2577 2,577 2,754 2,638 (28) (28) 2577 0 73 1.01/25/2022 | 1....
31359N  2W O] FNR 1997-19 PG PAC 7.0 4/18/2027 ..........ccvevevuvcvecevererece ..... | 06/18/2015| MBS Paydown, 17,327 | e 17,327 | s 18,671 | ..........17,626 (286) (286) 17,327 0 458 |.04/18/2027 | 1....
31359V GF 4| FNR 1999-1 PJ PAC 6.50 2/25/2029..........cccmmmmmmmmmemmmmernnens ..... | 06/25/2015| MBS Paydown, 70,307 | ..o 70,307 | oo 74,769 | .........72,755 (2,370) (2,370) 70,307 0 2,051 |.02/25/2029 | 1.....
313602 GQ 1|FNR 1988-25B SCH 9.25 10/25/2018.........cccovvvverrrrrerrnnnens ..... | 06/25/2015| MBS Paydown, 1,347 | 1,347 | 1334 | .......1,338 1 1 1,347 0 52 |.10/25/2018 | 1....
313603 BQ  4|FNR 1989-79 D PAC 9.0 11/25/2019......ccoovvvcvmrrrcrcrrrcrcnenens .....| 06/25/2015| MBS Paydown, 1410 | 1,410 | 1,564 | oo 1,446 (5) (5) 1410 0 53 |.11/25/2019 [ 1....
313921 JK  5[FNR2001-57 PD PAC 6.50 10/25/2031............cccovvvvvvvvecnens | ooeo. | 06/25/2015 MBS Paydown 6,654 6,654 | ..coccovens 7,017 6,884 (187) (187) 6,654 0 181 |.10/25/2031 | 1.....
31392B  SC 1| FNR 2002-6 L SEQ 6.0 2/25/2032............cocommmvvvvverevevnreninnns .....| 06/25/2015| MBS Paydown 3,597 3,597 3,741 3,683 (18) (18) 3,597 0 90 |.02/25/2032 | 1....
31392C EM 2| FNW 02-W2 AF5 SEQ HEL STP 6/25/32............ccocuvmvvenennns .....| 06/25/2015| MBS Paydown 7129 | ..........7,129 6,846 6,747 240 240 7,129 0 210 |.06/25/2032 | 1....
31392E PC 8| FNR 2002-58 PG PAC 6.0 9/25/2032...........cccooeeecererececeree .....| 06/25/2015| MBS Paydown 66,331 66,331 69,910 68,447 (2,052) (2,052) 66,331 0 1,634 |.09/25/2032 | 1.....
31392K  5C 6| FHR 2455 GK PAC 6.50 5/15/2032........cocoovvvrrevcirscricrscccs .....| 06/15/2015| MBS Paydown 70,006 | ..........70,006 | .......... 74,446 | .........T2,743 (2,455) (2,455) 70,006 0 2,028 |.05/15/2032 [ 1....
31392K LR 5| FHR 2450 PH PAC 6.0 5/15/2022............cccccceverccevevcccccris | coere | 06/15/2015] MBS PaYAOWN......c.ccrcrcrcsrasscssssssssssssasares | eorverevivnnerinnnes | eovverennenns 178,884 | ......... 178,884 | ......... 190,908 | .........183,396 (4,859) (C:1:1)) N IS 178,884 0 4,539 |.05/15/2022 | 1.....
31392M  5R 9| FHR 2448 TX PAC 6.0 5/15/2032.......cccocvvvvverrrererrnsrennnnnenens ..... | 06/15/2015| MBS Paydown, 33,760 33,760 35463 | ..........34,789 (833) (833) 33,760 0 820 |.05/15/2032 | 1....
31393X  VH 7| FNW 2004-W3 A6 PAC 5.50 5/25/2034...........coovevcrrurucrruee ..... | 06/25/2015| MBS Paydown, 925,298 925,298 | ........ 886,551 | .........907,249 14,814 14,814 925,298 0 21,066 |.05/25/2034 | 1...........
31395X  3F 0| FHR 3018 UG PAC 5.50 10/15/2034...........ccocoeeuverecurcrereccs .....| 06/15/2015| MBS Paydown, 56,177 56,177 | ..oovvce 54,807 55,624 316 316 56,177 0 1,259 |.10/15/2034 | 1...........
34074M  JB 8| FLHSG FIN CORP A 2.80 07/01/2041..........coovcvvnrrrrerennnns .....| 06/01/2015| MBS Paydown, 275434 | ........ 275434 | ...... 275,434 | ........275,435 0) 0) 275,434 0 3,166 |.07/01/2041 | 1FE......
34074M  JC 6| FLHSGFIN B TXBL 2.80 07/01/2041.........ocovvvverrrrrcrrrrrnnens .....| 06/01/2015| MBS Paydown 260,065 | ....... 260,065 | ........ 260,065 | .........260,065 0) 0) 260,065 0 3,084 |.07/01/2041 | 1FE.......
407271 GN 9| HAMILTON ECONKING 5.97 06/01/2016...........ccocvvvererees .....| 06/01/2015| Sinking Fund Redemption 350,000 | ........ 350,000 | ......... 350,000 | .........349,998 2 2 350,000 (VN I 10,448 |.06/01/2016 | 1FE.......
45201Y YL  5[ILHSG DEV AUTH B 2.75 06/01/2043. .| 06/01/2015| MBS Paydown, 15,496 15,496 115,012 3 3 15,496 0 36 |.06/01/2043 | 1FE......
462467 NW  7|IASTFIN SF MTGE SER 3 2.90 2/01/2042.............cocvvvenene .....| 06/01/2015 Partial Call 220,000 220,000 | ......... 218,737 | .......218,784 1217 1217 220,000 0) (0) 2,725 |.02/01/2042 | 1FE......
49130T PS 9| KY HSG CORP A 3.00 11/01/2041 ......ooovevermrevmrerrmrermrennnens .....| 06/01/2015 Partial Call 250,000 250,000 | ..eveven 250,000 | .........250,000 0) (0) 250,000 0 3,238 |.11/01/2041 | 1FE.......
49130T  PT 7| KY HSG CORP B 3.00 11/01/2041.........coormrvermrrirereriinnnns ... | 06/01/2015] Partial Call 315,000 | ......... 315,000 | ......... 315,000 | .........315,000 0) 0) 315,000 0 3,800 |.11/01/2041 | 1FE.......
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57419R  PL 3| MARYLAND CMNTY DEV E 2.857 09/01/2040.................. ... | 03/02/2015| Partial Call (6) (6) 0 .09/01/2040 | 1FE.......
57586N  RP 8| MASS HSG FIN AGY A 3.495 12/01/2023.........c.cccoeoerecere .....| 06/01/2015| Partial Call 5,000 5,000 5,000 5,000 0 0 5,000 0 88 |.12/01/2023 | 1FE......
57586N  RR 4| MASS HSG FIN AGY A 4.786 12/01/2032...........ccccc0euecere .....| 06/01/2015| Partial Call 5,000 5,000 5,000 5,000 0 0 5,000 0 120 |.12/01/2032 | 1FE.......
57586N  UR 0| MA ST HSG FIN A 4.375 01/15/2046 .| 06/15/2015| MBS Paydown, 76,710 .77,009 68,748 (7) (7) 76,710 0 1,528 |.01/15/2046 | 1FE.......
60416Q FW 9| MN HSG FIN REF 2.70 09/01/2041........covvvvvvrrvricrrrricrcrniens .....| 06/01/2015| MBS Paydown 70,125 70,125 68,372 12 12 70,125 0 158 |.09/01/2041 | 1FE.......
60636Y MJ 7| MO ST HSG DEV REF SER 14.20 01/01/2040................. | ..... | 06/01/2015| MBS Paydown, 30,920 30,920 | .. 30,920 30,920 0 30,920 0 541 1.01/01/2040 | 1FE......
60637B  FA 3| MISSOURIHSG DEV C 2.97 08/01/2036..........cccc00eresecern. ..... | 06/01/2015| MBS Paydown, 202,061 202,061 202,061 202,061 291 291 202,061 0 2,254 |.08/01/2036 | 1FE.......
647200 2G 8| NM MTGE FIN B TXBL 2.75 08/01/2035........cccocrererererrerre ceerr | 06/01/2015] MBS PaydOWN.......coovvvererererernrerernnenernseenseseeees | cvssaressssssssssse | cvsssssssens 186,485 | ......... 186,485 | ........ 186,485 ....186,485 (U] [ B 186,485 0 1,921 |.08/01/2035 | 1FE.......
64966N AA 5| NYC NY HSG DEV REV 5.60 12/01/2021..........oecrersccrere .| 06/01/2015| Sinking Fund Redemption...............cccceeeveeeees | cvsvsrerevsserereses | covsrririeee 155,000 | ......... 155,000 | ..coeee 161,908 ....157,892 (291) (VL)Y [T I 155,000 0 .12/01/2021 | 1FE.......
649705 JJ O EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).... .| 06/11/2015| Sinking Fund Redemptiol 472,294 472,294 466,111 465,460 1,166 1,166 472,294 0 .09/11/2018
64972C BD 4| NYC HSG DEV A TXBL 3.05 06/15/2036............ccccceeeccrrcc. .....| 06/15/2015| MBS Paydown, 52,546 52,546 52,546 52,545 0 0 52,546 0 580 |.06/15/2036 | 1FE.......
649883 XV 2| NY MTGE AGY 183 4.45 10/01/2029..........ccocooomveveviririrnnens .....| 04/01/2015| Partial Call 220,000 220,000 220,000 220,005 (5) (5) 220,000 0 4,895 |.10/01/2029 | 1FE.......
658207 MA 0| NC HSG FIN AGY 4.00 01/01/2030........cccovvvrrerrrrcrrrrrcrccrnens <ver. | 06/01/2015] Partial Call............ocvvveverevevereverennrevensesnenrensenees [ cosesvesesssisessse | covssveviens 185,000 | ......... 185,000 | ......... 185,000 ....184,999 1 LI (TSP I 185,000 0 3,829 |.01/01/2030 | 1FE.......
67178K AA 8| OAKRIDGE IND DEV 5.78 12/15/32..........ccocrvvvrvrerrrerenenens .| 06/15/2015| Sinking Fund Redemption 27,300 27,300 25,613 25,804 1,470 1,470 27,300 0 789 |.12/15/2032 | 1FE.......
686087 MP 9| ORHSG & CMNTY SVCS C 2.89107/01/2033.............cc... | ..cc. | 04/01/2015 Partial Call..........ooovevvvvvevvveveveivvnieenmsverenmsenensnes | covensessseesseseess | v 1,230,000 | .....1,230,000 | ...... 1,230,000 | ......1,230,047 (47) (CYQ) [ORR [ 1,230,000 (VN I 18,449 |.07/01/2033 | 1FE.......
71781L AT 6| PHILADELPHIA PA PENSION B 0.0 4/15/15........ccoovvvvvvners ... | 04/15/2015| Maturity. 6,000,000 | ......6,000,000 | ...... 3,552,180 | ......5,849,922 | ..ooovrvvrvrrrrrrrrrrrrrenns | v 150,078 | covevveveveverernnererenes | evevererere 150,078 | covevvevevverrerreneenes | eeverenend 6,000,000 0 .04/15/2015 | 1FE.......
76221T DH 9| RIHSG & MTG FIN TXB 2.913 10/01/2039..........ccocrvveverene ..... | 06/26/2015| Partial Call 320,000 320,000 320,000 | .........319,998 2 2 320,000 0 3,980 |.10/01/2039 | 1FE.......
83190A AB 9| SBAPOOL 523402 6.54 PT 01/20/2035.........ccccovvevrerrcreenns ..... | 06/15/2015| MBS Paydown, corenen 1,161,058 | .....1,161,058 | ......11,291,133 | .....1,272,028 | ..oooovevevrrevirerererirens | orerernnend (108,483) | ..vevvvvverevrrvrerrrrnens | vevernrnrend (108,483) | vvvevvvvvvrerrrrverrrrns | wvverennns 1,161,058 0 37,873 |.01/20/2035 | 1.....
882750 NE 8| TXHSG & CMNTY AFFAIRS 2.875 07/01/2041................ <rerr | 06/01/2015] Partial Call.............cocoevevevevererevererevennrerenneenennes | cosssssssssssssssss | cvssssssssns 190,000 | ......... 190,000 | ....cee 189,819 ....189,811 184 L7 [ IR 189,994 6 6 2,775 |.07/01/2041 | 1FE.......
92812U Q3 5| VASTHSG DEV D 4.30 12/25/2043.........oooovevcrvvercrcrsrcrcnns .....| 06/25/2015| MBS Paydown, 212,803 | ......... 212,803 | ......... 212,803 ...212,540 272 272 212,803 0 3,517 |.12/25/2043 | 1FE.......
92812U Q4 3| VAHSG DEV A 3.50 10/25/2037.........covvvvvvrervvcncrerenrnnrennnnns ..... | 06/25/2015| MBS Paydown, 689,190 689,190 689,190 689,607 (558) (558) 689,190 0 9,158 |.10/25/2037 | 1FE.......
92812U XA 1| VASTHSG DEV A 6.00 3/25/2038...........ccooremevvrerrrrrerennnnns .....| 06/25/2015| MBS Paydown 272,569 | ........ 272,569 | ......... 293,693 292,992 (7,379) (7,379) 272,569 0 7,020 |.03/25/2038 | 1FE.......
92812U XB 9| VIRGINIA ST HSG B 6.00 3/25/2038............cccceoueecccccrececce .| 06/25/2015] MBS Paydown............c.coccvvvvvervvveerenvnnnennnenenes | cosesvessiscivessies | covviviiics 116,573 | ........ 116,573 | ... 125,608 ...125,301 (50) ((GT0)]) U I 116,573 0 2,831 |.03/25/2038 | 1FE.......
92813T EE 6] VIRGINIA HSG AUTH SER A 3.25 08/25/2042 .1 06/25/2015] MBS Paydown...........coocvoervcvcnniciceniniisiniiseess | covvivciiciciiciiie | v 719604 | ......... 719604 | ......... 719,312 ....119,252 165 165 | o | e 719,604 0 8,585 | .08/25/2042 | 1FE.......
3199999. Total Bonds - U.S. Special Revenue and Special Assessment .......18,100,069 |...18,100,069 | ....15,819.887 | ....17,.992,997 0 33,693 0 33,693 0f.... 18,100,064 0 5 5 ....212,552 XXX XXX
Bonds - Industrial and Miscellaneous
000292 AA  0|AAA2007-2 A1 SEQ FLT 01/27/46..........ccveccvevcccrcvcccrins .| 06/27/2015| MBS Paydown, 242,680 | ........ 242,680 ....198,530 9,203 9,203 242,680 0 228 |.01/27/2046 | 1FM......
00087V AC 1| ACAP 2005-3A C1 ABS FLT 12/25/35........ccocouomvevvumreriinnens ceeer | 06/25/2015] MBS PaydOWN.........ccovvvverrvvvenenennennennenennnneenes | cvvesresesssisessie | covesressens 174,251 | ........ 174,251 ....163,151 (7,568) ([411)] [ IS 174,251 0 2,451 |.12/25/2035 | 1AM...
001406 AA  5[DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40................. | ..... | 06/15/2015| MBS Paydown 75,000 | ...........75,000 0) 0) 75,000 0 755 |.02/15/2040 | 1FE.......
00213R  AA 1| ARLFR 2012-1A A1 ABS FLT 12/15/2042..........cccccoeoccccevee | wevee | 06/15/2015] MBS PaYAOWN........coceercrcccscscciecsisierecsreres [ eoviiviviviierininns | eovvvviiinnns 107,369 | ........ 107,369 ....107,369 (U [ DTN 107,369 0 867 |.12/15/2042 | 1FE......
002447 AA 8| AWAS AVIATION 7.00 10/15/2016..........ccocceescccecrccricrccreres R.. | 04/15/2015| Sinking Fund Redemption 264,000 | ......... 264,000 263,999 0 0 264,000 0 9,240 |.10/17/2016 | 3FE.......
00249E  AA 8| AAAIRCRAFT FIN 2013-1 3.596 11/01/2017..................... ..... | 06/01/2015| Sinking Fund Redemption...............c.ccccceevvvee | coovsvcveisccievsces | covvivivices 146,463 | ........ 146,463 ....146,463 (U [ [P 146,463 0 2,195 | .11/01/2017 | 2FE......
00441y AC 6| ACE 2006-OP2 A2B SEQ FLT 08/25/2036... .| 06/25/2015| MBS Paydown, 209,459 209,459 205,387 (1,416) (1,416) 209,459 0 232 |.08/25/2036 | 1FM......
004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034..........cccoovvvvvevcnens .....| 06/25/2015| MBS Paydown 534,181 | ........ 534,181 ...439,764 282 282 534,181 0 2,320 | .11/25/2034 | 1FM......
007036 GS 9| ARMT 2005-2 2A1 SEQ CSTR 06/25/2035..........ccc0eureeerer. | ... | 06/25/2015| MBS Paydown 340,716 | ......... 340,716 ...318,274 10,219 10,219 340,716 0 4,021 |.06/25/2035 | 1FM......
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035................ | .... | 06/25/2015| MBS Paydown 93,987 | ..........93,987 cereennnn06,183 (12,618) (12,618) 93,987 0 177 | .11/25/2035 [ 1FM......
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009089 AA  1|AIR CANADA 2013-1A 4.125 05/15/2025..............coco0ooneeeoe | |... | 05/15/2015] Sinking Fund Redemption 71,542 | ..o 71,542 | 71,542 | .........71,542 0) 0) 71,542 0 1,476 |.05/15/2025 | 1FE.......
00922K AA 8| AIR2US 8.027 10/01/2019......cocvemvrrrcnrcccnnrcccnneccsesescseccneeees R.. | 04/01/2015| Sinking Fund Redemption 79,616 | .........79,616 | .......... 78,024 | .........78,649 123 123 79,616 0 3,195 |.10/01/2019 | 3FE.......
009349 AF  8|AERLS 2007-1A G3 ABS FLT 05/10/2032.......................... | R.. | 06/07/2015| MBS Paydown 217,283 | ......... 217,283 | ........ 204,179 | ........214,271 3,738 3,738 217,283 0 364 |.05/10/2032 | 1FE.......
009503 AA  1|AIRSP 2007-1A G1 ABS SNR FLT 06/15/2032.... . | 06/15/2015] MBS Paydown 67,994 67,994 55,330 57,645 23,449 23,449 67,994 0 125 |.06/15/2032 [ 1AM...
009503 AB 9| AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032.................. | R.. | 06/15/2015] MBS Paydown..............ccccwwwvemruvvmnrvveminnnenerenes | cosssvevessscsassces | covsiviiicns 489,558 | ........ 489,558 | ........ 418,897 | .......423,015 9,230 LU [PRRRROTY I 489,558 0 (5,068) | .06/15/2032 | 1FE.......
01310T AG 4| ALBERTSON TL B-34.00 8/25/2019.........coovvvvvvrrrrrrrrrrrcnees ... | 06/30/2015| Paydown 15,000 | ..........15,000 | .......... 14,625 | ..........14,629 371 371 15,000 0 378 |.08/25/2019 | 3FE.......
01448T AA 2| ALESC 5A A1 CDO SEQ SSNR FLT 12/23/2034............... | R.. | 06/23/2015] MBS Paydown...........ccceruvermrmmmmmmmmmmmmmmmensmnnenes | evvvreereerneeeeenes | cevveeeeeenns 105,953 | ......... 105,953 | coovvve 84,343 (19,245) (19,245) | covvvvvvvvvveeerreeeeens | ovnnneinnnns 105,953 0 202 |.12/23/2034 | 1FE.......
01449C AA 8| ALESC 8A A1ACDO SEQ SSNR FLT 12/23/2035............ R.. | 06/23/2015| MBS Paydown, 261,3% | ........ 261,39 | ........ 201,274 (25,341) (25,341) 261,394 0 424 | 12/23/2035 | 1AM...
01449T AA 1] ALESC 9A A1 CDO SEQ SSNR FLT 06/23/2036............... | R.. | 06/23/2015| MBS Paydown 2,535 2,535 | oo 1,927 (74,985) (74,985) 2,535 0 8 |.06/23/2036 | 1AM...
01450A AA 8| ALESC 11AA1A CDO SEQ SSNR FLT 12/23/36. R.. | 06/23/2015| MBS Paydown, 214,286 26,581 26,581 214,286 0 326 |.12/23/2036 | 1FE.......
02146P AF 2| CWALT 2006-HY12 A5 NAS CSTR 08/25/2036................. | ..... | 06/25/2015| MBS Paydown, 65,320 ...42,219 22,923 22,923 65,320 0 1,162 |.08/25/2036 | 1FM......
02146T AL 1| CWALT 2006-24CB A11 SEQ 5.75 06/25/2036................ ..... | 06/25/2015| MBS Paydown, 64,249 | .........64,249 | ... 43,288 ...41,234 926 926 64,249 0 1,473 | .06/25/2036 | 1FM......
02146T AL 1| CWALT 2006-24CB A11 SEQ 5.75 06/25/2036............... ..... | 06/25/2015| Pass-Through Los: coeeen 13,358 9,000 0 13,358 (13,358) (13,358) 331 |.06/25/2036 | 1FM......
02146T AL 1| CWALT 2006-24CB A11 SEQ 5.75 06/25/2036............... ..... | 06/30/2015| Book Value Adjustment. 0 (13,358) 13,358 13,358 .06/25/2036 | 1FM......
02376X AA 7| AMAIRLN 14-1 B 4.375 10/01/22.......ooovvvvvvrrrrrrcrrrrnnrcrrrcnens .| 04/01/2015| Sinking Fund Redemption...............c.cccccevveeee | covcsvevicscciavnces | covviiivices 124,462 | ........ 124,462 | ......... 124,462 ...124,463 1 LI (USSR I 124,462 0 2,949 |.10/01/2022 | 2FE.......
02377A  AA 6| AMAIRLN 14-1 A3.70 10/01/26.....ccoecercrersrarerscsreresssire ..... | 04/01/2015| Sinking Fund Redemption 263,776 263,776 263,776 263,778 2 2 263,776 0 5,287 |.10/01/2026 | 1FE.......
02554C  AA 7| AMER EAGLE NW HSG-A 4.97 12/15/18.......ccoevvvuverecurers ... | 06/15/2015] Sinking Fund Redemption...............cceeeeevveeees | cosveresesssiresases | covssreriene 190,000 | ......... 190,000 | coeee 187,540 ....188,897 906 906 | .ovvvveveveverenenerenes | s 190,000 0 4,722 | .12/15/2018 | 1FE.......
02554C  AE 9| AMER EAGLE NW HSG-B-WA 5.27 12/15/18...........c....eo.| ...... | 06/15/2015| Sinking Fund Redemption 30,000 | ...........30,000 29,349 29,712 253 253 30,000 0 791 | .12/15/2018 | 1FE.......
02660L AA 8| AHMA 2006-4 1A11SEQ SSNR FLT 10/25/2046............... ..... | 06/25/2015| MBS Paydown, 26,379 26,379 | ..o 19,784 ... 17,756 438 438 26,379 0 42 |.10/25/2046 | 1FM......
02660T CS 0] AHM 2004-4 4A SEQ FLT 02-25-2045...........ccovvvemrrrrerrnnnens .....| 06/25/2015| MBS Paydown, 261,243 | ......... 261,243 | ......... 223,526 ....224,884 12,541 12,541 261,243 0 2,495 |.02/25/2045 | 1FM......
02660T DH 3| AHM 2005-1 6A SEQ FLT 06/25/2045............ccocvvvvvvrerrrenens cvers | 06/25/2015] MBS Paydown...........ccvcvevvvvvnnnncvnernnnnecenenecenes [ cosesvesesssisessie | cvvesiessens 116,616 | ........ 116,616 | ......... 101,602 ....103,265 2,766 2,766 | ..ooovevevererevinnrenes | e 116,616 0 1,166 |.06/25/2045 | 1FM......
02660T EQ 2| AHM 2005-2 4A1 SEQ FLT 09/25/2045.............cocovmvvvvvnenens <verr | 06/25/2015] MBS Paydown..........cccvcvvvvvvvenenevnenennnenennnenenes [ cosesveseissisessie | covssvissens 108,635 | ........ 108,635 90,710 90,950 14,401 14,401 | oo | s 108,635 0 819 |.09/25/2045 | 1FM......
02660V AE 8| AHMA 2005-1 3A11 SEQ SSNR FLT 11/25/2035.............. | ..... | 06/25/2015| MBS Paydown, 13,530 ..13530 | e 11,036 ....11,096 (115) (115) 13,530 0 41 1.11/25/2035 | 1FM......
02665U AA 3| AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36................ | ..... | 06/17/2015] MBS Paydown 89,921 89,921 | ........... 90,660 90,501 (18) (18) 89,921 0 1,405 |.10/17/2036 | 1FE......
02665V AA 1| AH4R 2014-SFR1 AABS SSNR FLT 06/17/2031.............. | ..... | 06/17/2015| MBS Paydown, 33,472 33472 33,472 33,472 0 33472 0 176 |.06/17/2031 | 1FE.......
02665X AA 7| AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36............... | ..... | 06/17/2015| MBS Paydown, 96,397 ..96,397 | .......... 96,980 60,887 (1) (1) 96,397 0 1,208 |.12/17/2036 | 1FE.......
02666A AA 6| AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45............. .| 06/17/2015| MBS Paydown, 95,091 95,091 95,642 (23) (23) 95,091 0 422 | .04/17/2052 | FE.......
030728 JC 0| AMSI 2003-8 AF4 SEQ 5.32 10/25/33........cocomvmmmvvvmveriviiinens ..... | 05/25/2015| MBS Paydown, 48,904 ..48904 | ... 48,899 ..48812 (69) (69) 48,904 0 1,134 | .10/25/2033 | 1FM......
030728 RC 1| AMSI 2004-FR1W A6 SEQ STP 05/25/2034...........cccvvvenens .| 06/25/2015| MBS Paydown, 69,539 69,539 67,453 ...68,039 589 589 69,539 0 1,720 |.05/25/2034 | 1FM......
03215P BN 8| AMRES 1997-1 A7 SEQ 7.61 03/25/27..........covvvvvrevrrrrirnnnns ..... | 04/25/2015| MBS Paydown, 9,029 9,029 9,020 9,029 0 9,029 0 225 |.03/25/2027 | 1FM......
03215P DM 8| AMRES 1998-1 A5 SEQ STP 10/25/27.......cccovvvvvvvrrcrrrrrcnens .....| 06/25/2015| MBS Paydown 54,753 | .........54,753 | .......... 54,787 | ..........54,753 0 54,753 0 1,704 | .10/25/2027 [ 1FM......
032166 AR 1| AMSOUTH BANK Al 5.20 04/01/2015..........ccccoccevccccrecccurs ..... | 04/01/2015| Maturity. 8,575,000 | ......8,575,000 | ..... 8,610,834 | .....8,578,897 (3,897) (3,897) 8,575,000 0 222,950 |.04/01/2015 | 2FE.......
03235T AA 5| ACEF 2014-1A A ABS 8.00 12/20/24 .| 06/20/2015| MBS Paydown, 105,644 105,644 105,644 105,644 0 0 ..105,644 0 3,528 |.12/20/2024 | 2AM...
03761Q AA 3| APID 2006-QA A CLO FLT 01/20/2019........cccccoecccccccrcrers <ierr | 04120/2015] MBS PaydOwn...........cocvvvevevvvererccnncnecvicseeeseses [ v | v 1,576,194 | ....1,576,194 | ... 1,554,103 | ......1,564,950 4,763 L(CX T [T I 1,576,194 0 3,835 |.01/20/2019 | 1FE......
03763K AB 2| AASET 2014-1 A ABS SNR 5.125 12/15/2029...........ccvvvene ceere | 06/15/2015] MBS PaydOWN........oovvveverererernrerernnenernreenseneenes | cvssssesssssssassse | cvsssssssens 134,615 | oo 134,615 | coovee 134,615 | .........134,469 147 70 [ [ 134,615 0 3,124 |.12/15/2029 | 1FE.......
03763R  AA 9| APID 2012-9A A CLO FLT 07/15/2023........ccccomuvemvmmveernnnnnns ... | 04/15/2015] MBS Paydown, +0005,000,000 | ......5,000,000 | ......4,970,000 | ......4,977,341 22,659 22,659 <teeer5,000,000 0 | o 41,502 |.07/15/2023 | 1FE.......
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04013Y AA 0| ARES2012-2A ACLO FLT 10/12/2023..........coccrevvccrerevere ..... | 05/19/2015| WELLS FARGO BROKERAGE SERVICES. | ...........cccc..... <0r13,001,430 | ....13,000,000 | ....13,000,000 | ....13,000,000 (U [ I 13,000,000 1,430 1430 | ..........138,733 | .10/12/2023 | 1FE.......
04249@ AD 3| ARMY & AIR FORCE 4.95 10/15/2024..........cccoovercvuuercunne ... | 06/15/2015 Paydown 29,579 29,579 29,579 29,579 0 29,579 0 610 |.10/15/2024 | 1...........
04544P AD 1| ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036............c..cccunnne ..... | 06/25/2015| MBS Paydown, 556,687 | ........ 556,687 | ......... 361,741 398,921 17,707 17,707 556,687 0 706 |.07/25/2036 | 1FM......
048677 AA 6| ATLANTIC MARINE 5.535 06/01/2022. .| 06/01/2015| Sinking Fund Redemption 58,500 58,500 63,765 62,641 (3,881) (3,881) 58,500 0 1,619 |.06/01/2022 | 1FE.......
049164 AK 2| ATLAS AIR 98-1 A7.38 01/02/2018.........cocovvevevrrcrcrrrrrennnnns ..... | 06/02/2015| Sinking Fund Redemption 266,413 266,413 | ... 268,618 | .........286,649 (32,999) (32,999) 266,413 0 7,955 |.01/02/2018 | 3...........
049164 AU  O|ATLAS AIR 99-1 A-1 7.20 01/02/2019.........vvcvcvrriccrrrcccs ... | 06/02/2015| Sinking Fund Redemption...............c.ccccceeeeeee | coovsvcvsiscciaiaces | covviiiiics 182,365 | ........ 182,365 | ......... 182,137 | ........182,061 24 PZ [ IS 182,365 0 5,342 1.01/02/2019 | 3...........
049164 BE 5|ATLASAIR 00-1 C 2000-1 8.707 01/02/2019.......cccvvvvevenene ..... | 06/02/2015| Sinking Fund Redemption 90,741 SV 73 [— 94,825 | ...........96,500 (502) (502) 90,741 0 3,268 |.01/02/2019 | 3...........
05115E  AB 6| AUGUSTA FNDG IV 6.9 11/15/15.....ccesrsssesccssssscrersicrs ceeee | 05/15/2015] PaYOWN.....ovvvveveverererererererernesnnrneeensnssesseseeseees | cvssaresssssssassss | cossssessens 440,103 | ......... 440,103 | ........ 442,078 | ........438,620 862 862 | oo | e 440,103 (V] [ 15,184 | .11/15/2015 | 3...........
05178R  AA 3| AURORA MILITARY 5.32 12/15/2020........coovvvurerrrrrercrrrrre ..... | 06/15/2015| Sinking Fund Redemption 200,000 200,000 | ...oove. 204,360 202,769 (2,765) (2,765) 200,000 0 5,320 | .12/15/2020 | 1FE.......
05377R  AF 1] AESOP 2010-3A A ABS 4.64 05/20/16. .| 05/20/2015| MBS Paydown, 5,666,667 | ......5,666,667 | ...... 5,745,541 | .....5,670,641 (6,223) (6,223) 5,666,667 0 98,600 |.05/20/2016 | 1FE.......
05531R  AG 2| BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37.............. | ..... | 06/26/2015] MBS Paydown 210,413 | ......... 210413 | ........ 194,481 | ........207,265 (737) (737) 210413 0 1,878 |.04/26/2037 | 1FM......
05531U  AF 7| BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36...................... ..... | 06/26/2015| MBS Paydown, 203,351 203,351 | ......... 152,513 | ........173,370 9,984 9,984 203,351 0 4,664 |.08/26/2036 | 1FM......
05531U AN 0] BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35.............. | ..... | 06/26/2015] MBS Paydown 279,682 | ... 279,682 | ......... 273,389 | ........272,767 4,812 4,812 279,682 0 6,130 |.06/26/2035 | 1FM......
05532C AN 9| BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36............ | ..... | 06/26/2015] MBS Paydown 691,318 | ......... 691,318 | ......... 649,839 | .........657,742 18,505 18,505 691,318 0 7,301 | .11/26/2036 | 1FM......
05532E AG 0| BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37............... .....| 06/27/2015| MBS Paydown 540,684 | ......... 540,684 | ........ 531,144 | .......521,779 13,871 13,871 540,684 (VN I 11,617 |.06/27/2037 | 1FM......
05532E  AS 4| BCAP 2009-RR10 9A1 SEQ SSNR 6.00 5/26/37............... ..... | 06/26/2015| MBS Paydown, 327,689 327,689 | ......... 318,268 327,689 0 327,689 0 8,279 |.06/26/2037 | 1FM......
05532E BB 0| BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.................. ..... | 06/26/2015| MBS Paydown, 294,333 | ......... 294333 | ........ 289,918 | ........291,418 1,206 1,206 294,333 0 7,042 |.03/26/2036 | 1FM......
05532E CE 3| BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37............... ..... | 06/26/2015| Pass-Through Lo 23277 6,168 668 668 23277 (23,277) (23,277) 560 |.06/26/2037 | 1FM......
05532E CE 3| BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37............... ... | 06/30/2015| Book Value Adjustment. 0 (23,277) 23277 23277 .06/26/2037 | 1FM......
05532E CP 8| BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37............... ceeer | 06/26/2015] MBS Paydown..........cccvcvevevvvenenennennennenennneeeees | cosesvesesesisessie | cevesiesiens 163,490 | ........ 163,490 | ......... 158,483 | ........134,575 34,994 34,994 | ...oovvvevevnririnnrinns | e 163,490 0 4,226 |.03/26/2037 | 1FM......
05532L AL 3| BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36............. ..... | 06/26/2015| MBS Paydown 329,673 329,673 327,200 328,483 919 919 329,673 0 7,184 |.12/26/2036 | 1FM......
05532M AG 2| BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036...................... ..... | 06/26/2015| Pass-Through Loss 99,743 53,112 (239) (239) 99,743 (99,743) (99,743) 1,970 |.05/26/2036 | 1FM......
05532M AG 2| BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036...................... ..... | 06/30/2015| Book Value Adjustment. 0 (99,743) 99,743 99,743 .05/26/2036 | 1FM......
05533C BN 7| BCAP 2010-RR6 3A3 SUB SSNR 5.50 10/26/35............... | ..... | 06/26/2015] MBS Paydown............cccocccucuuciucmmcvevsmnvevscnienes | covvmvevevemmrinnnns | wovvvviiinnn 492,534 | ......... 492,534 | ........ 467,907 | .......477,214 13,751 (A N [N 492,534 (VN I 11,569 |.10/26/2035 | 1FM......
05533C  FJ 2| BCAP 2010-RR6 10A8 SEQ SSNR CSTR 1/26/37............ | ..... | 06/26/2015] MBS Paydown............cccccccocuuccucsccisvscsicvicnicins | covmmvevevemmnininns | covivvivienns 154,825 | ....... 154,825 | ......... 149,213 | ........141,548 33,019 KXHVHICIN [USTRRRRRT I 154,825 0 1,433 |.01/26/2037 [ 1FM......
05533C MC 9| BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035...........ccoevene cveer | 06/26/2015] MBS PaydOWN........ovovvvevererernrenernnsnennseenneneenes | cvsvsresssssssassse | cvssssessens 427,491 | ......... 427491 | ........ 384,742 | ........410,827 11,212 ARIVA VN IR [ 427,491 0 8,622 |.11/26/2035 | 1FM......
05533D DU 7| BCAP 2010-RR7 8A7 MEZ SEQ 5.50 05/35 RE................. ..... | 04/26/2015| MBS Paydown, 374,680 | ......... 374,680 | ......... 369,060 | .........370,262 769 769 374,680 0 6,862 |.05/26/2035 | 1FM......
05533D DU 7| BCAP 2010-RR7 8A7 MEZ SEQ 5.50 05/35 RE................. ... | 05/31/2015] Distribution r00ern9,366,026 | .....9,366,026 | ......9,225,535 | ......9,255,606 11,320 11,320 erre00ee9,256,057 [ oo | e 109,969 | ...oovovveeer 109,969 | ..........214,585 | .05/26/2035 [ 1FM......
05533D EY 8]|BCAP 2010-RR7 11A4 Z SSUP 5.0 10/2035 RE............... cveer | 05/26/2015] MBS PaydOWN..........ccovvvvccnerncrecrncneneenscneenseses [ covvsvivsssssiisiis | eovevevens 1,761,738 | ....1,761,738 | ..... 1,461,070 | .....1,638,385 | .ccoooooroeciciccccciccccans | v EPZRT T [T IR RPZXCT T N 1,761,738 0 25,536 |.10/26/2035 [ 1FM......
05533F AK  7|BCAP 2011-R112A1 SEQ 5.5 12/26/2035..............cccccunneee ceerr | 06/26/2015] MBS Paydown...........ccocvvvvvvennnvcvncrnnnnnnenneecenes [ covesvesesssisessie | covesiessens 491,371 | ......... 491,371 | ....... 487,686 | .........486,997 (4,966) (CRCIT5)] N IS 491,371 (U IO 11,741 | .12/26/2035 | 1FM......
05533F LR  0]|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36.............. | ..... | 06/26/2015] MBS Paydown 952,777 952,777 | ......... 914,666 922,321 2,931 2,931 952,777 0 9,914 |.02/26/2036 | 1FM......
05533G CN 7| BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35............... cverr | 06/26/2015] MBS Paydown...........ccocvcvvvvvmvrvcvennennnanennninenes [ cosesvevsisciiissie | covssviviins 123,351 | ........ 123,351 | ... 116,875 | ........117,081 339 KKICTN U (SO 123,351 0 3,154 |.10/26/2035 | 1FM......
05533H AK 3| BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE... .| 06/27/2015| MBS Paydown, 30,237 30,237 29,255 29,462 28 28 30,237 0 314 1.09/27/2036 | 1FM......
05533N  DJ 0] BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE............... | ..... | 06/26/2015] MBS Paydown............c.ccccoocuuccucmccimvscsissicniciss | eovmmveverimmrininns | covivvivinnns 128,446 | ........ 128,446 | .......... 98,903 | ........103,712 2,618 PACHL: TN (U I 128,446 0 1,361 |.11/26/2035 | 1FM......
05534D AU 9| BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE........... | ..... | 06/26/2015] MBS Paydown 957,902 957,902 | ...ooven 842,954 | .........854,133 67,545 67,545 957,902 0 9,741 |.01/26/2036 | 1FM......
055359 AC  7|BCRR2009-1 2A1 SEQ SSNR CSTR 07/17/40................. | ..... | 06/17/2015| MBS Paydown 280,742 280,742 | ....... 268,805 | .........276,585 3,862 3,862 280,742 0 7,439 | .07117/2040 | 1FE.......
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05536G  AJ 5| BCAP 2011-RR7 2A1 SEQ SSNR CSTR 3/37.......ccocvuvevers .| 06/26/2015| MBS Paydown, v 1,160,974 | .....1,160,974 | ......1,164,602 | ......1,156,802 574 574 ceeee 1,160,974 0 25,837 |.03/26/2037 | 1FM......
05536K BL 0| BCAP 2011-RR9 5A1 SEQ SSNR CSTR 01/47.........ccccoue. .| 06/26/2015| MBS Paydown, 925,518 925,518 | ......... 861,888 | ........896,724 8,935 8,935 925,518 0| s 10,556 |.01/26/2047 | 1FM......
05540F AL  6|BCAP 2012-RR2 2A3 SUB CSTR 12/26/2036 RE............ | ..... | 03/26/2015] MBS Paydown (5,366) (I — (4,561) | ..ocvvvee (4,762) (588) (588) (5,366) 0 (29) | .12/26/2036 | 1FM......
05540X BK 8| BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE.. .| 06/26/2015| MBS Paydown, 798,238 .798,238 10,310 10,310 ...798,238 0 8,099 |.05/26/2036 | 1FM......
05540X BQ 5| BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE........... | ..... | 06/26/2015] MBS Paydown...........ccccocouvcicsivcscsisescsisisisiaiss | wovmvvervvmnnninnnns | covvvvinennns 742,59 | ......... 742,590 | ......... 653,480 ....661,648 15,277 LEIVX A0 [ [ 742,590 0 8,142 | .11/26/2035 | 1FM......
05541D AU 0] BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE................]| ..... | 06/20/2015] MBS Paydown 601,180 | ......... 601,180 | ......... 496,725 ..513,317 6,351 6,351 601,180 0 936 |.11/20/2036 | 1FM......
05567Y AA 7| BURLINGTON NORTH 4.967 04/01/2023............cccovvrevuvers | -.... | 04101/2015] Sinking Fund RAEMPHON........covvvvevscreesssscees [ worvrreveermenennnes | eevvereninnns 186,055 | ......... 186,055 | ccovee 186,055 ....186,055 (U] [ [P 186,055 0 4,621 |.04/01/2023 | 1FE.......
05568D AA 2| BNSF RAILWAY CO 2006-3 5.342 04/01/2024.................. ... | 04/01/2015] Sinking Fund RedemPption..............ccvveveevveeees | cvsvaresessseressses | covssvirsene 136,058 | ......... 136,058 | oo 131,514 ..132,178 188 LECE: T PSR IS 136,058 0 3,634 |.04/01/2024 | 1FE.......
058931 AD 8| BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036................... ..... | 06/25/2015| MBS Paydown, 229,844 229,844 | ....... 161,929 ....166,125 63,162 63,162 229,844 0 5,752 |.03/25/2036 | 1FM......
058931 AD 8| BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036. .| 06/25/2015| Pass-Through Lo 16,060 11,314 0 16,060 (16,060) (16,060) 358 |.03/25/2036 | 1FM......
058931 AD 8| BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036................... ..... | 06/30/2015| Book Value Adjustment. 0 (16,060) 16,060 16,060 .03/25/2036 | 1FM......
058931 BL 9| BAFC 2006-3 5A8 SEQ 5.50 03/25/36.............cccoovcrcrrrcrcrens ..... | 06/25/2015| MBS Paydown, 48,791 | ... 48,791 | oo 46,869 .....46,046 2,359 2,359 48,791 0 967 |.03/25/2036 | 1FM......
058931 BL 9| BAFC 2006-3 5A8 SEQ 5.50 03/25/36.............cccoovcverrrcrerens ..... | 06/25/2015| Pass-Through Los: 890 855 0 890 (890) (890) 20 |.03/25/2036 | 1FM......
058931 BL 9| BAFC 2006-3 5A8 SEQ 5.50 03/25/36..............ccovccrerrrrrcnens ..... | 06/30/2015| Book Value Adjustment. 0 (890) 890 890 .03/25/2036 | 1FM......
05946X Y7 2| BAFC 2005-8 2A8 NAS SSNR 5.75 01/25/2036................. .....| 06/25/2015| MBS Paydown 262,057 262,057 | ......... 257,962 ....257,827 4,290 4,290 262,057 0 7,019 |.01/25/2036 | 1FM......
05948K ZB 8| BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035................ | ..... | 06/25/2015] MBS PaydOWN..........cooverevsreresrsesmssssssssssssssssss | worerneremrmenennnes | wovverennnnns 148,771 | oo 148,771 | oo 108,417 82,653 20,958 20,958 | .oovvveveveverevenerenns | cererrresn 148,771 0 326 |.05/25/2035 | 1FM......
05948K ZB 8| BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035................ | ..... | 06/25/2015| Pass-Through Los: corenee 18872 | e 11,567 0 15,872 (15,872) (15,872) 35 |.05/25/2035 | 1FM......
05948K ZB 8| BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035................ | ..... | 06/30/2015] Book Value Adjustment. 0 (15,872) 15,872 15,872 .05/25/2035 | 1FM......
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........cocesccrerecrcerne ..... | 06/25/2015| MBS Paydown, 304,825 | ........ 304,825 | ... 215,229 202,948 33,510 33,510 304,825 0 567 |.05/25/2035 | 1FM......
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........cocceecccrecrccre ..... | 06/25/2015| Pass-Through Lo 32,522 22,963 0 22,429 (22,429) (22,429) 60 |.05/25/2035 | 1FM......
05948K ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........ccccoceecreccccrne ..... | 06/30/2015| Book Value Adjustment. 0 (22,429) 22,429 22,429 .05/25/2035 | 1FM......
05948X 5SS 6| BOAMS 2004-C 2A1 SEQ CSTR 04/25/34...........cccoc00neeo .....| 06/25/2015| MBS Paydown 60,330 60,330 53,618 53,524 372 372 60,330 0 703 |.04/25/2034 | 1FM......
05948X WD 9| BOAMS 2003-8 1A13 NAS 5.50 11/25/33..........cccccoerecereee .....| 06/25/2015| MBS Paydown 226,195 226,195 | ........ 227,715 226,989 (1,429) (1,429) 226,195 0 4,798 |.11/25/2033 [ 1FM......
05949C GW 0] BOAMS 2005-8 A9 PAC 5.50 9/25/35............coccocurcccccrcrere <verr | 06/25/2015] MBS Paydown...........ccocvevvvvvvecvevennenvnenenneenenes [ cosesvevsissisissie | covssviviis 153,765 | ........ 153,765 | ........ 149,000 ...139,172 14,295 (LIS R [N 153,765 0 651 |.09/25/2035 | 1FM......
05949C GW 0] BOAMS 2005-8 A9 PAC 5.50 9/25/35............cccoooeccccriccere .....| 06/25/2015| Pass-Through Loss [T .1 A IS 7,158 0 1,071 0 108 |.09/25/2035 | 1FM......
05949C GW 0] BOAMS 2005-8 A9 PAC 5.50 9/25/35...........cccoooscccccricccre ... | 06/30/2015| Book Value Adjustment. 0 (1,071) 0 .09/25/2035 | 1FM......
05949C HM 1] BOAMS 2005- 1A1 SEQ SSNR CSTR 10/25/35............... | ..... | 05/25/2015] MBS Paydown..........cccccoeeeseseersmseeressmmrersesrenes | covvireveviverininns | wovvvvininnns 166,587 | ......... 166,587 | ......... 146,379 ...146 877 5,882 X172 (NN I 166,587 0 1,438 |.10/25/2035 | 1FM......
05949C HM 1] BOAMS 2005- 1A1 SEQ SSNR CSTR 10/25/35............... | ..... | 06/25/2015| Pass-Through Lo: oo AT243 | 41,512 20 20 47,243 (47,243) (47,243) 460 |.10/25/2035 | 1FM......
05949C HM 1] BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35............... | ..... | 06/30/2015| Book Value Adjustment 0 (47,243) 47,243 47,243 .10/25/2035 | 1FM......
05949C KS 4| BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.........cccuuvunene ..... | 06/25/2015| MBS Paydown, 4,765 | ..occoccc. 4765 | o 4211 | e 4,568 (10) (10) 4,765 0 52 |.11/25/2035 [ 1FM......
05949C KS 4] BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.........cocouvenees .....| 06/25/2015| Pass-Through Loss 72 64 0 72 (72) (72) 1|.11/25/2035 | 1FM......
05949C  KS 4] BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.........cocovvenene ..... | 06/30/2015| Book Value Adjustment. 0 (72) 72 72 .11/25/2035 | 1FM......
05949C NN 2| BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035.. .| 06/25/2015| MBS Paydown, 333,860 .333,860 317,614 328,945 706 706 333,860 0 8,454 | .12/25/2035 | 3FM......
05949C NN 2| BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035.................... .....| 06/25/2015| Pass-Through Loss e 18T | 17,858 0 0 454 | .12/25/2035 | 3FM......
05950T AC 9| BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46.............. | ..... | 06/20/2015| MBS Paydown 256,186 256,186 | ........ 214,813 203,415 1,280 1,280 256,186 0 3,065 | .11/20/2046 | 1FM......
05950T AC 9| BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46.............. | ..... | 06/20/2015| Pass-Through Lo: 27,946 23,089 0 27,946 (27,946) (27,946) 382 |.11/20/2046 | 1FM......
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05950T AC 9| BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46.............. | ..... | 06/30/2015| Book Value Adjustment 0 (27,946) 27,946 27,946 .11/20/2046 | 1FM......
05951F AB 0| BAFC 2007-1 TA1B SEQ AFC 1/25/2037.........ccovevverevrunnens ..... | 06/25/2015| MBS Paydown, 4,632 AB32 | 4,400 3,108 (55) (55) 4,632 0 107 |.01/25/2037 [ 1FM......
05951F AB 0| BAFC 2007-1 TA1B SEQ AFC 1/25/2037..........cocuvmvvvvvunnens ..... | 06/25/2015| Pass-Through Lo 2,600 2,470 0 0 60 |.01/25/2037 | 1FM......
05951U AC 5| BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.... .| 06/25/2015| MBS Paydown, 2,521 2,521 2,395 1,820 (41) (41) 2,521 0 61 |.10/25/2036 | 1FM......
05951U AC 5| BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036..................... .....| 06/25/2015| Pass-Through Loss L A343 1,276 0 0 32 |.10/25/2036 | 1FM......
05952X AJ 3| BAFC 2010-R4 2A2 SUB SSNR 5.50 3/26/2037................ ..... | 06/26/2015| MBS Paydown 340,679 | ......... 340,679 | ......... 323,645 ....336,004 4,135 4,135 340,679 0 8,045 |.03/26/2037 | 1FM......
05953Y AH 4| BAFC 2007-4 TA1B SEQ STP 05/25/37.......ooevvvvvvevrrrreerenns .| 06/25/2015| MBS Paydown, 35,901 35,901 | ..o 31,554 26,689 (68) (68) 35,901 0 800 |.05/25/2037 | 1FM......
05953Y AH 4| BAFC 2007-4 TA1B SEQ STP 05/25/37.......oovvvvvvvevrrrrerrenns .| 06/25/2015| Pass-Through Los: 8,625 | .oovevererene 7,536 0 0 169 |.05/25/2037 [ 1FM......
05954D AL 0] BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37..........ccccee.o. | ...... | 06/20/2015] MBS Paydown 30,346 30,346 26,313 ....24,156 1,356 1,356 30,346 0 605 |.09/20/2037 | 1FM......
05954D AL 0] BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37... .| 06/20/2015| Pass-Through Lo 2,923 2,535 0 0 59 |.09/20/2037 [ 1FM......
05955D AA 3| BAFC 2009-R6 1A1 SEQ SSNR 6.0 37.....cccocrvvevercrrccrcrans .| 04/26/2015| MBS Paydown, 92,774 92,774 92,774 92,774 0 92,774 0 1,809 |.09/26/2037 | 1FM......
05955D AF 2| BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37............... | ..... | 06/26/2015] MBS Paydown 24,212 ...24,212 22,033 23,580 60 60 24,212 0 190 |.01/26/2037 | 1FM......
05955F AA 8| BALL 2009-UB1 A4A SEQ CSTR 6/24/50............cccoeeeerccce .| 06/24/2015| MBS Paydown, 14,760 L4760 | 13,339 14311 382 382 14,760 0 354 |.06/24/2050 | 1FE.......
05955Q AA 4| BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.................. | ... | 06/26/2015] MBS Paydown............ccccocovvvverrvvvcncecenscsccnienes | covvivivcvsiiiiviin | v 1,112,586 | ....1,112,586 | ... 1,056,957 | .....1,080,514 6,142 (T2 Y I 1,112,586 0 29,371 |.08/26/2037 [ 1FM......
05955Q AC 0| BAFC 2009-R17 2A1 SEQ SSNR6.0 36 RE..................... cverr | 06/26/2015] MBS PaydOwN...........ccvvvvervrvvenenvccnenncnscseensenes [ v | covevenens 1,524,170 | ....1,524,170 | ..... 1495592 | .....1511,369 5,946 ERSTICHN (ORI [, 1,524,170 0 38,011 |.10/26/2036 [ 1FM......
05955T AA 8| BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51.........ccv. | wece. | 06/2412015) MBS PAYAOWN......oovvuvererevmrermmenmmmmmnemmmmmnnnnnenes | evvvreereerneseeenes | cevveeeenenns 183,099 | ........ 183,099 | oo 185,874 ...183,454 (984) (173 [ [ 183,099 0 4,434 |.02/24/2051 | 1FE.......
05955T AC  4|BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49................| ..... | 06/24/2015] MBS Paydown 44,986 | ..........44,986 | ........... 44,399 .. 44737 80 80 44,986 0 1,042 | .12/24/2049 | 1FE.......
05955T AE 0| BALL 2009-UB2 A4AC SEQ CSTR 02/24/44.............ccocccc.. cveer | 06/24/2015] MBS PaydOWN.......covvvvvvererernrenernennsnnneesneneenes | cvsvsresssssisessse | cvvssressens 498,314 | ......... 498,314 | ........ 456,859 ..484,263 11,969 ERIELCIST OO ISR 498,314 (VN [ 11,034 | .02/24/2044 | 1FE.......
05955U AG 2| BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46.................. .....| 06/15/2015| MBS Paydown, 225944 225,944 | ......... 213,588 220,962 4,405 4,405 225,944 0 5,930 |.05/15/2046 | 1FE.......
05956G  AK 3| BAFC 2010-R8 2A3 SUB SSNR 5.0 9/26/37.........ccccceoeeeeee | ceeec | 06/26/2015] MBS PaydOwn.........coocvvvvvcvvvvcrncnnccennnnneneencenes | cvvvsrerevecerereies | cvvesrecae 499,605 | ......... 499,605 | ........ 477,123 ....489,689 9,304 9,304 | coooovevevenerereennenns | e 499,605 0 9,417 |.09/26/2037 | 1FM......
05956 AK  7|BAFC 2010-R9 3A2 SEQ SSNR 5.5 12/26/2035................ ..... | 06/26/2015| MBS Paydown 334,488 | ... 334,488 | ........ 334,488 ....334,488 0 334,488 0 8,259 |.12/26/2035 | 1FM......
05956R BE 2| BAFC 2010-R11A 5A4 SUB FLT 05/26/2037 RE............... | ..... | 06/26/2015] MBS Paydown 306,243 | ......... 306,243 | ......... 153,121 1:180,486 | ..ooooovveieiiiiiiiiiiiinns | v 126,690 | ..ooovvvvvevvrevvnnrininns | v 126,690 306,243 0 804 |.05/26/2037 | 1FM......
05990H AA 1| BAFC 2010-R2 1A1 SEQ SSNR 6.00 08/37 RE................. <verr | 06/26/2015] MBS PaydOwn...........ccovvvevvvvveneevecncnncnscneenseses [ v | covevenens 1,159,621 | ....1,159,621 | ..... 1,163,969 | .....1,151,003 (2,968) (V117 N [ 1,159,621 0 29,944 |.08/26/2037 [ 1FM......
05990H AH 6] BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037............cccvvvvvvvevens ..... | 06/26/2015| Pass-Through Loss w1178 52,394 601 601 91,178 (91,178) (91,178) 2,758 |.08/26/2037 | 1FM......
05990H AH 6] BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037............cccvvvvrrvevens ... | 06/30/2015| Book Value Adjustment. 0 (91,178) 91,178 91,178 .08/26/2037 | 1FM......
05990H AT 0| BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036.............ccvvrerrvvrene cveer | 06/26/2015] MBS PaydOWN........ccovvvvverevevnrereenesnennneennnneenes | cvsesvesssssssassse | cvvssrersens 141,828 | ........ 141,828 | ......... 102,825 ...114,991 1,263 (VKT N [ 141,828 0 3,541 |.08/26/2036 | 1FM......
05990H AT 0| BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036..............c0cvernvvvens ..... | 06/26/2015| Pass-Through Lo 33,768 | .......... 24,482 0 33,768 (33,768) (33,768) 812 |.08/26/2036 | 1FM......
05990H AT 0| BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036..............cccvcrvvvvens ... | 06/30/2015| Book Value Adjustment. 0 (33,768) 33,768 33,768 .08/26/2036 | 1FM......
07325D AF 1] BAYV2006-C 1A5 NAS SNR 5.852 11/28/2036................ | ..... | 06/28/2015] MBS Paydown 329,308 329,308 329,096 329,308 (347) (347) 329,308 0 8,174 |.11/28/2036 | 2FM......
07325N  CQ 3| BAYV 2006-A 1A2 SEQ 5.483 2/28/41...........ccoocvvvvvvreriiinens cver. | 06/28/2015] MBS Paydown..........cccocvvvvvvvenrncvncrnnnnecenenecenes | covesvesesssisessie | cvvesiesiin 110,858 | ....... 137,316 | ......... 110,734 ....110,858 (U [ DTN 110,858 0 1,793 |.02/28/2041 [ 1FM......
07330T AA  0|BCRR2009-2A 1A1 RR SEQ SSNR 6.50 7/40.................. .....| 06/17/2015| MBS Paydown 62,533 62,533 59,782 .....51,683 779 779 62,533 0 1,799 |.07/17/2040 | 1FE......
073568 AA  5[BEACN 2012-1A A ABS 3.72 09/20/2027.........ccocvvvervvvrcnens .....| 06/20/2015| MBS Paydown 245,105 | ........ 245,105 | ... 246,086 ....245,945 (77) (77) 245,105 0 3,794 |.09/20/2027 | 1FE.......
07384Y KF 2| BSABS 2003-AC4 A SEQ 5.5 09/25/2033, .| 06/25/2015| MBS Paydown, 289,747 289,747 292,825 292,398 (203) (203) 289,747 0 6,555 |.09/25/2033 | 2FM......
07386R  AA  7|BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.............. | ..... | 01/25/2015] MBS Paydown (4,783) (4,783) (4,783) 4,783 4,783 .05/25/2037 | 1FM......
073870 AG  2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37......cccovvevrvrrers ..... | 06/25/2015| MBS Paydown, 6,034 6,034 3,741 2,533 42 42 6,034 0 65 |.04/25/2037 | 1FM......
073870 AG 2| BALTA2007-2 2A1 SEQ SSNR CSTR 04/37........cccocveveuers ... | 06/25/2015| Pass-Through Lo PO <117 758 0 1,302 (1,302) (1,302) 12 |.04/25/2037 | 1FM......
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073870 AG  2|BALTA2007-22A1 SEQ SSNR CSTR 04/37........cccocveveuers ... | 06/30/2015| Book Value Adjustment. 0 (1,302) 1,302 1,302 .04/25/2037 | 1FM......
073879 GN  2|BSABS 2004-AC5 A2 SEQ FLT 10/25/2034.............cccccc0c0. ..... | 06/25/2015| MBS Paydown, 98,391 | .........98,391 | .......... 73547 | .........75,928 1,025 1,025 98,391 0 236 |.10/25/2034 | 1FM......
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020.............. | ..... | 06/25/2015| MBS Paydown 608,062 608,062 | ....... 615,283 ...613,538 (3,019) (3,019) 608,062 (U IO 13,040 |.09/25/2020 | 5FM......
07388L AE  0|BSCMS 2006-PW13 A4 SEQ 5.54 09/11/41. .| 06/11/2015| MBS Paydown, 276,852 .276,852 280,921 277,520 (1,050) (1,050) 276,852 0 (976) | .09/11/2041 | 1FM......
07388R AE  7|BSCMS 2007-PW15 A4 SEQ SSNR 5.331 02/44.............. .| 06/11/2015] MBS Paydown...........ccccocvcvvvverveveerenvcanenenseenes | cosesievsissiseisies | cvvviviiiis 483,782 | ........ 483,782 | ....... 515,239 ...497,239 (11,301) (QRIIVLD U [BOO 483,782 (VN I 11,125 |.02/11/2044 [ 1FM......
079867 AQ  O|BELLSOUTH TELEC 6.3 12/15/15.......ccovvvvvvrvrerrrrrcrerercienens ..... | 06/15/2015| Sinking Fund Redemption 208,299 | ......... 208,299 220,266 209,721 (902) (902) 208,299 0 6,561 |.12/15/2015 | 1FE......
084423 AM 4| BERKLEY (WR) 5.60 05/15/2015........ccvrererererererererernrerenees cveee | 05/15/2015] MALUTILY......oeoeeeeeeeeeereaaaasesaasersssssns [ rmnmssmmmmnnnns | eererenens 4,000,000 | ......4,000,000 | ...... 3,937,305 | ......3,995,202 4,798 4798 | e | v 4,000,000 0 ....112,000 | .05/15/2015 | 2FE.......
092019 AA 6| BLACK 2005-2A A CLO FLT 01/07/2018......ccccoeervererrverenees | cevee | 04107/2015] MBS PYAOWN......vvvevvvevevevrverennennenrsseenenssnsrenes | evveesssssesssessess | coveveres 1,828,868 | .....1,828,868 | ...... 1,706,562 | ......1,792,967 6,559 (HCTCIS T [T [ 1,828,868 0 4,646 |.01/07/2018 | 1FE.......
09774X AU 6| BCM 1999-A A3 SEQ 5.98 01/15/2018.........c.coovrvrevermrmnennns ..... | 06/15/2015| MBS Paydown, 7427 | oo 1427 6,991 0 7427 0 187 |.01/15/2018 | 5AM...
09774X BF 8| BCM 1999-B A5 SEQ 7.44 12/15/2029. .| 06/15/2015| MBS Paydown, 12,378 12,378 6,103 0 12,378 0 393 |.12/15/2029 | 6FE.......
11042A  AA 2| BRITISH AIRWAYS 4.625 06/20/2024.............c.ocoocvevvverenens R.. | 06/20/2015| Sinking Fund Redemption.................ccccceeeeees | cosvererereccressces | covesieviene 133,966 | ........ 133,966 | ......... 134,120 | ........134,097 8) (1)) [FESTIORIIRITY I 133,966 0 3,095 |.06/20/2024 | 1FE.......
11042B  AA 0| BRITISH AIRWAYS 5.625 06/20/2020.............cccocoervvvmerenens R.. | 06/20/2015| Sinking Fund Redemption..................ccccevveees | coovsrereveccreveces | cevesicvien 197,118 | ........ 197,118 | oo 197,118 | .......197,116 2 2 | | 197,118 0 5,544 |.06/20/2020 | 2FE.......
120568 AQ 3| BUNGELTD FIN 5.10 07/15/2015........ccccoeeeeuvececurcvccererere R.. | 05/26/2015| WELLS FARGO BROKERAGE SERVICES. | .........cccocveue | wovevenen 5,026,000 | ......5,000,000 | ...... 4,993,750 | ......4,999,580 320 KLV [N (B 4,999,900 26,100 26,100 222,417 | .07/15/2015 | 2FE........
12189P AD 4| BNSF 98-C TRUST 6.23 07/02/2018..........ccccoeeeeerereccrecerc .| 01/02/2015| Sinking Fund Redemption 969 969 889 745 0 969 0 50 |.07/02/2018 | 1FE.......
12479H AA 7| CAUTO 2011-1A A ABS 5.61 11/15/2039..........cocevvvrvrrrene .....| 06/15/2015| MBS Paydown 28,193 28,193 28,184 | ..........28,188 1 1 28,193 0 659 |.11/15/2039 | 1FE......
12479K  AA 0| CAUTO 2012-1A A ABS 4.70 07/01/2042..........crvvvvcrerreere ..... | 06/15/2015| MBS Paydown, 15,898 | ..........15,898 | ...coveeeee 15,895 | ...........15,894 0 0 15,898 0 312 |.07/15/2042 | 1FE.......
12479L  AA 8| CAI2012-1A AABS 3.47 10/25/2027........ccoeeevvveveverereverenens | Ree | 06/25/2015] MBS PAYAOWN........ccvcrcsccrarscsresesssassssresss | evvvrrevivevnrininns | evvverennnnns 100,000 | ......... 100,000 99,978 99,983 2 2 RN [ 100,000 0 1,446 | .10/25/2027 | 1FE......
12479L  AC 4| CAI2013-1A A ABS 3.3503/27/2028..............cccrvveerrerennennes | e | 06/25/2015] MBS Paydown 217,500 | ......... 217,500 | ......... 217,089 ...217,320 78 78 217,500 0 3,031 |.03/27/2028 | 1FE.......
12489W EL 4| CBASS 2002-CB1B1 SUB FLT 08/25/30.........cccc0eeeecrerece ..... | 06/25/2015| MBS Paydown, 21,577 | o2l 577 | e 18,987 20,501 (2,170) (2,170) 21,577 0 311 1.08/25/2030 | 1FM......
12513X AE 2| CD 2006-CD2 A4 SEQ CSTR 01/15/2046............ccccccccecs ceeer | 06/15/2015] MBS Paydown..........cccvcvevevvvenenevnerncneeeennneeeees | cosesresesssisessie | covesiessen 134,738 | ........ 134,738 | ......... 116,383 ..132411 (10,813) (QTOREC)) NN [N 134,738 0 2,944 1.01/15/2046 | 1FM......
125278 AA 9| CGCMT 2010-RR2 CA3A SEQ SSNR CSTR 12/39........... ceeer | 06/19/2015] MBS Paydown..........cccvvvvvvvvvennveveennnneecenenecenes | cosesvevesssisessie | cvvesiessen 104,962 | ........ 104,962 | ......... 101,639 ....103,963 931 (K1 (PORRPRROPRPPPOPROPOOTOTY I 104,962 0 2,329 |.12/19/2039 | 1FE.......
12527X AA 4| CGCMT 2010-RR3 MLSR SEQ CSTR 06/14/2050............ .....| 06/14/2015| MBS Paydown 276,263 | ........ 276,263 | ... 295,224 ....283,081 (6,887) (6,887) 276,263 0 5,964 |.06/14/2050 | 1FE.......
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36................... | ..... | 06/20/2015| Pass-Through Loss 6,583 6,443 (5) (5) 0 71 1.06/20/2036 | 1FM......
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.............c0cee. | -.... | 06/20/2015] MBS Paydown 5,019 5019 | oo 4,912 3,367 (5) (5 5,019 0 54 |.06/20/2036 | 1FM......
12543X AD 8| CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37................... .| 06/25/2015| MBS Paydown, 273,507 | ......... 273,507 | ......... 239,988 ....241,900 (1,270) (1,270) 273,507 0 7,364 |.01/25/2037 [ 1FM......
12543X AD 8| CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37..........covuvnnne .| 06/25/2015| Pass-Through Lo evrer10,855 9,525 0 10,855 (10,855) (10,855) 268 |.01/25/2037 | 1FM......
12543X AD 8| CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37..........cocuuveee .| 06/30/2015| Book Value Adjustment. 0 (10,855) 10,855 10,855 .01/25/2037 | 1FM......
12544B  AE 3| CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37................. | ..... | 06/25/2015] MBS Paydown 51,129 | .........51,129 33,234 35,245 386 386 51,129 0 1,122 |.09/25/2037 | 1FM......
12548V  AA 3| CIFC 2012-2A A1L CLO FLT 12/05/2024................ccccouccce. | ...... | 05/19/2015] WELLS FARGO BROKERAGE SERVICES. | ......ccovverrvvvees .......19,002,090 | ....19,000,000 | ....19,000,000 | ....19,000,000 (U [ I 19,000,000 2,090 2,090 ....146,204 | .12/05/2024 | 1FE.......
12548V AB 1| CIFC 2012-2A A2L CLO FLT 12/05/2024.............ccccccuuvceer. | vece. | 06/05/2015) MBS PaYAOWN.......ccoocererecererccrccrivicsiciiiiiiins | covvvrevvsvensnnnnns | cevereee 3,000,000 | ......3,000,000 | ...... 3,000,000 | ......3,000,000 (U RO I 3,000,000 0 37,919 |.12/05/2024 | 1Z.........
12548V AC 9| CIFC 2012-2A AL CLO FLT 12/05/2024.............cccccccuvuuer. | vece. | 08/05/2015) MBS PaYdOWN........cocceverecereciccrivicsiiriviiiins | cvvvvvnvvvvensennnns | cevereeed 3,000,000 | ......3,000,000 | ...... 2,931,290 | .....2,946,926 53,074 CXXVTC N [T 3,000,000 (U I 49,294 |.12/05/2024 [ 1Z.........
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020...........cccceeeccrecrccrevcccrne .....| 06/15/2015| MBS Paydown 201,311 | ......... 201,311 | ......... 201,436 | ........122,902 21,486 21,486 201,311 0 7,636 |.08/15/2020 | 1AM...
12558M AG 7| CITHE 2002-1 AF6 SEQ STP 02/25/2030. .| 06/25/2015| MBS Paydown, 70,287 70,287 71,957 71,289 1,969 1,969 70,287 0 1,890 |.02/25/2030 | 1FM......
172967 EP 2| CITIGROUP INC 6.875 03/05/2038............ccccococccevercvevcrccns .....| 02/26/2015| Cash Tender. (90,563) 0 (90,563) (90,563) 90,563 |.03/05/2038 | 1FE.......
12559Q AC 6| CITM 2007-1 2A2 SEQ FLT 10/25/2037......cccevvvvvvrrrvcrrrrrens ..... | 06/25/2015| MBS Paydown, 690,402 690,402 | ......... 681,988 | .........687,231 4,006 4,006 690,402 0 4,201 |.10/25/2037 [ 1FM......
125634 AG 0| CLIF 2013-1A ABS 2.83 03/18/2028............cooceomvmvvvmrererinens ceeer | 06/18/2015] MBS PaydOwN.........ccovvvveveverenenevneenennenenneneenes [ cosssreresssesessie | covvsressen 125,000 | ......... 125,000 | ... 124,982 | ........124,985 1 LI (FUTSTOTRTIPRIAOOTY I 125,000 0 1,474 |.03/18/2028 | 1FE.......
125634 AL 9| CLIF 2013-3AAABS 3.67 11/18/2028..........ccoovcrrvercrrrcrcncns ..... | 06/18/2015] MBS Paydown, 59,113 59,113 59,109 59,109 0 0 59,113 0 904 |.11/18/2028 | 1FE.......
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125634 AN 5| CLIF 2014-1A AABS PT SNR 3.29 06/18/29.........ccccccueeere ceeer | 06/18/2015] MBS PaydOwN..........covvvvevevvvenenerneenennenenneeeenes | cvsvsresesssesessie | cvvssiessens 171,454 | ........ 171454 | ......... 171,384 | ....... 171,313 1" LI (SOOI I 171,454 0 2,358 |.06/18/2029 | 1FE.......
125634 AQ 8| CLIF 2014-2A A ABS SNR 3.38 10/18/2029...........ccooeecccee .....| 06/18/2015| MBS Paydown, 225,000 225,000 | ........ 224,910 | .......224,912 7 7 225,000 0 3,169 |.10/18/2029 | 1FE.......
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2........ccoocevcreccrs ..... | 06/25/2015| MBS Paydown, 5,959 5,959 3,995 | ..ooovevennn 4,180 8) 8) 5,959 0 135 |.02/25/2037 | 1FM......
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2 .| 06/25/2015| Pass-Through Los: 3,136 2,102 0 3,136 (3,136) (3,136) 67 |.02/25/2037 | 1FM......
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2.........ccccvcreeers ..... | 06/30/2015| Book Value Adjustment. 0 (3,136) 3,136 3,136 02/25/2037 [ 1FM......
12566V AE 2| CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37............... | ..... | 06/25/2015] MBS Paydown............ccccccovevecrccvcmmmmmmmnmnnenns | covvererervneneeeees | cvvveveeeeens 19,212 | ... 119,212 92,613 93,653 (924) ((PZ)) [ [N 119,212 0 2,818 |.04/25/2037 | 1FM......
12566V AE 2| CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37............... | ..... | 06/25/2015| Pass-Through Loss. 28,289 | 18,869 0 24,289 (24,289) (24,289) 571 |.04/25/2037 | 1FM......
12566V AE 2| CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37............... | ..... | 06/30/2015| Book Value Adjustment 0 (24,289) 24,289 24,289 .04/25/2037 | 1FM......
12572X  AA 8| CME GROUP INDEX 4.40 03/15/18.........ccovvvrverrrrrecrerrccecnns ..... | 04/08/2015| Make Whole Call 8,789,600 | ......8,000,000 | ......7,927,750 | ......7,967,676 32,324 32,324 8,000,000 | .coovvvvreerveeerrrreees | cvvvirererens 789,600 | .cooceeeee 789,600 | ...........198,489 | .03/15/2018 | 1FE.......
12639M AE 5| CSMC 2010-15R 1A3 SUB SSNR 3.5 09/26 RE.. .| 06/26/2015| MBS Paydown, 318,980 .318,980 297,449 .318,980 0 318,980 0 4,122 |.09/26/2036 | 1FM......
12641P  AA 2| CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36............... ..... | 06/26/2015| MBS Paydown, 346,375 | ... 346,375 | ......... 346,375 | ........343,290 4417 4417 346,375 0 9,182 |.01/26/2036 | 1FM......
12641P  AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35............. | ..... | 06/26/2015] MBS Paydown...........c..ccccevucceesucrivecsvevivsiarns | wovvvvvvvvvenvvrnnns | cevererens 1,310,134 | ....1,310,134 | ... 1,310,134 | ......1,305,950 436 436 | oo | s 1,310,134 0 29,733 |.10/26/2035 [ 1FM......
12641P AR 5| CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35................. ..... | 06/26/2015| Pass-Through Los: ceeeen 81379 | i 109,202 (234) (234) 0 1,903 |.10/26/2035 | 1FM......
12641P  AX 2| CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35................. <verr | 06/26/2015] MBS PaydOwn...........ccvvvevvvvvenrvevnernrnnenennnenenes [ cosesvevssssivissie | covssiiiiis 400,644 | ........ 400,644 | ....... 401,163 359,319 30,029 30,029 | .ooovvevevevererinnrenes | v 400,644 0 8,885 |.11/26/2035 | 1FM......
12641P  BC 7| CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35................. ..... | 05/26/2015| Pass-Through Loss 2,778 770 (4) (4) 2,485 (2,485) (2,485) 64 |.11/26/2035 | 1FM......
12641P  BC 7| CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35................. ... | 05/31/2015| Book Value Adjustment. 0 (2,485) 2,485 2,485 .11/26/2035 | 1FM......
12641P  BJ 2| CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35............... ..... | 06/26/2015| MBS Paydown, 633,672 633,672 | ........ 635,965 | .........632,605 (101) (101) 633,672 (VN [ 14,411 |.09/26/2035 | 1FM......
12641P  BR 4| CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35................c.. ..... | 06/26/2015| Pass-Through Lo: 62,935 | ..ooovneens 57,861 (197) (197) 37,753 (37,753) (37,753) 1,247 |.09/26/2035 | 1FM......
12641P BR 4| CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35................... ... | 06/30/2015| Book Value Adjustment. 0 (37,753) 37,753 37,753 .09/26/2035 | 1FM......
12641P  BX 1] CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35............ | ..... | 06/26/2015] MBS Paydown..............ccceesucesirccvsvsesississicins | wovvvrvvevvennnsenns | covereeens 1,133,508 | .....1,133,508 | ...... 1,133,508 | ......1,133,508 (U R I 1,133,508 0 24,587 |.10/26/2035 [ 1FM......
12641P CG 7| CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36................ | ..... | 06/26/2015] MBS Paydown 25,305 25,305 25,305 25,305 0 25,305 0 283 |.04/26/2036 | 1FM......
12641P  CK 8| CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36................ | ..... | 06/26/2015| Pass-Through Loss. cerreeenen 1,895 | 1,890 0 1,861 (1,861) (1,861) 18 |.04/26/2036 [ 1FM......
12641P  CK 8| CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36................ | ..... | 06/30/2015| Book Value Adjustment 0 (1,862) 1,862 1,862 .04/26/2036 | 1FM......
12641P  CS 1| CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36............... | ..... | 06/26/2015] MBS Paydown...........cccvccovcvcvcvcvmvmmmmmmmnnnnnnns | cvvvererervnereneees | cevverenienn 482,729 | ......... 482,729 | ........ 482,729 | ........481,165 604 (GT0Z75 [URRPRRSRRNRRRRRIROOITY I 482,729 (VN I 11,082 |.01/26/2036 | 1FM......
12641P  CZ 5| CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35............... | ..... | 06/26/2015] MBS Paydown............ccccccceeveceeivucvevscmvciicsiiins | wovvvvvvvvvvmvvvenns | ceveieee 1,183,268 | ....1,183,268 | ..... 1,181,010 | .....1,160,396 (785) (U£:1)] [ I 1,183,268 0 25,480 |.04/26/2035 [ 1FM......
12641Q AA 0] CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...........cccvvvrvverrrrcncns ..... | 06/26/2015| MBS Paydown, 26,072 26,072 | oo 14,323 | .......... 14,436 11,340 11,340 26,072 0 493 |.09/26/2037 | 1FM......
12641Q AA 0] CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...........cccvvvvvcrrrrrcncns ..... | 06/26/2015| Pass-Through Lo 3,000 | coovevereren 1,648 0 3,000 (3,000 (3,000) 61 |.09/26/2037 [ 1FM......
12641Q AA 0] CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...........cccvvevverrrrrcncns ... | 06/30/2015| Book Value Adjustment. 0 (3,000) 3,000 3,000 .09/26/2037 | 1FM......
12641Q AE 2| CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37................ | ..... | 06/26/2015] MBS Paydown 273479 | ......... 273,479 | ........ 273,077 | ........272,261 99 99 273479 0 7,098 |.07/26/2037 | 3FM......
12641Q  AJ 1] CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037............ccocvvuerenene ..... | 06/26/2015| Pass-Through Lo coeene 84.510 | 34,765 (176) (176) 44,510 (44,510) (44,510) 952 |.07/26/2037 | 1FM......
12641Q  AJ 1] CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.............cocooverenene ..... | 06/30/2015| Book Value Adjustment. 0 (44,486) 44,486 44,486 .07/26/2037 | 1FM......
12641Q AN 2] CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35................ ..... | 06/26/2015| MBS Paydown 537,323 537,323 | ......... 537,323 | .........535,800 (16) (16) 537,323 (VN I 12,559 |.11/26/2035 | 1FM......
12641Q AS 1] CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.. .| 06/26/2015| Pass-Through Loss 37,456 28,517 (198) (198) 3,006 (3,008) (3,006) 839 |.11/26/2035 | 1FM......
12641Q AS 1] CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035........................ ... | 06/30/2015| Book Value Adjustment. 0 (3,006) 3,006 3,006 .11/26/2035 | 1FM......
12641Q AW 2] CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35................. ..... | 06/26/2015| MBS Paydown, 936,954 936,954 936,954 | .........934,796 (521) (521) 936,954 0 21,150 |.09/26/2035 [ 1FM......
12641Q BD 3| CSMC 2009-7R 7A2 SUB FLT 12/26/36...........cccccercccveviene ..... | 06/26/2015] MBS Paydown, 322,042 322,042 | ........ 268,305 | .........295,622 26,364 26,364 322,042 0 8,430 | .12/26/2036 | 1FM......
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12641Q BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36.........ccocvervvuvercrree ..... | 06/26/2015| Pass-Through Lo vy g — 11,252 354 354 60,227 (60,227) (60,227) 1,488 |.12/26/2036 | 1FM......
12641Q BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36.........cccoocruvurcrcrree ..... | 06/30/2015| Book Value Adjustment. 0 (60,227) 60,227 60,227 .12/26/2036 | 1FM......
12641Q BQ 4| CSMC 2009-7R 8A6 MEZ STP 5/26/36...........cccouceecrcrrccrc .| 06/26/2015| MBS Paydown, 11,832 | .........11,832 9,822 6,038 5,849 5,849 11,832 0 190 |.05/26/2036 | 1FM......
12641Q BU 5] CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35. .| 06/26/2015| MBS Paydown, 551,510 551,510 554,885 551,600 (912) (912) 551,510 0 .08/26/2035 | 1FM......
12641Q CH 3] CSMC 2009-7R 11A1 SEQ EXCH 2/26/35..............cocrvvveene ..... | 06/26/2015| MBS Paydown 887,926 887,926 | ........ 887,926 ....885,887 193 193 887,926 0 .02/26/2035 | 1FM......
12641Q CP 5| CSMC 2009-7R 12A2 SUB 5.75 1/26/36...........cco0eoccercrcrec .| 06/26/2015] MBS Paydown..............cocccvvverrvvveervnvcvnernnerenes | cosssvcssissiiiisies | covsiiiiics 137,567 | ........ 137,567 | ......... 137,567 ...137,567 (U [ [P 137,567 0 .01/26/2036 | 1FM......
12641Q CS 9| CSMC 2009-7R 12A5 MEZ 5.75 1/26/36.........cvvvevererrrerenens ..... | 06/26/2015| Pass-Through Loss 5,133 5,132 (20) (20) 0 98 |.01/26/2036 | 1FM......
12641Q CW 0] CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37............... | ..... | 06/26/2015] MBS Paydown 89,411 89,411 89,857 89,401 39 39 89,411 0 2,233 |.06/26/2037 | 1FM......
12641Q DM 1] CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37................. .| 06/26/2015| MBS Paydown, 75,603 | ... 75,603 | ....ccccenl 67,292 69,173 940 940 75,603 0 2,169 |.04/26/2037 | 1FM......
12641Q DR 0] CSMC 2009-7R 15A5 MEZ FLT 04/26/37 .| 06/26/2015| Pass-Through Lo 25257 3171 (95) (95) 0 596 |.04/26/2037 | 6FM......
12641Q DV 1] CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36................. | ..... | 06/26/2015] MBS Paydown..........cccccooeeueeuerummcermmmmsmerscnienes | covvivevevinnnininns | eovvvnivinnns 108,341 | ........ 108,341 | ......... 108,165 ...105,224 3,184 3,184 | oo | e 108,341 0 2,328 |.02/26/2036 | 1FM......
12641Q DW 9| CSMC 2009-7R 16A2 MEZ 5.75 2/26/36..............ccocevvvvennne ..... | 06/26/2015| Pass-Through Lo 23,521 | e 19,001 (77) (77) 5,534 (5,534) (5,534) 538 |.02/26/2036 | 1FM......
12641Q DW 9| CSMC 2009-7R 16A2 MEZ 5.75 2/26/36.............cccoovvvvveeens ..... | 06/30/2015| Book Value Adjustment. 0 (5,534) 5534 5,534 .02/26/2036 | 1FM......
12641Q EA 6] CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37............... .| 06/26/2015| MBS Paydown, 69,972 69,972 69,972 65,132 (51) (51) 69,972 0 79 |.03/26/2037 | 1FM......
12641Q EK 4] CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37................ ..... | 06/26/2015| MBS Paydown 74,940 | .........74,940 | ......... 74,940 < 74,940 0 74,940 0 1,224 |.03/26/2037 | 1FM......
12641Q EV 0] CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36........ccooeevere. | vevv. | 06/26/2015] MBS PAYAOWN........cccveveccrsssseressssrersssreres | covverererenenennnes | eevverevnenns 185,561 | ......... 185,561 | ......... 185,561 ....185,106 267 267 | covvvveveerneeeeenereees | evnnnninnnns 185,561 0 4,127 |.03/26/2036 | 1FM......
12641Q FC 1] CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35.................. | ..... | 06/26/2015] MBS Paydown 69,857 69,857 69,857 69,643 157 157 69,857 0 1,603 |.08/26/2035 | 1FM......
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037..........ccocervrmnene ..... | 06/26/2015| MBS Paydown, 214,903 | ......... 214,903 | ......... 210,801 ....206,705 5,666 5,666 214,903 0 5,505 |.05/26/2037 | 1FM......
12641T AB 2| CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE............. | ..... | 05/26/2015| Pass-Through LOSS.........cccccccuccesesmcvcvsmcrsisies | eeverrrreneemrmseens | coveersesssesssssscsssscenes | v 336,622 | ......... 254,991 11,808 11,808 336,622 (336,622) (336,622) 7,980 |.06/26/2036 | 1FM......
12641T AB 2| CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE............. | ..... | 05/31/2015| Book Value Adjustment. 0 (336,622) 336,622 336,622 .06/26/2036 | 1FM......
12641T CP 9| CSMC 2009-5R 4A2 SUB SSUP CSTR 07/49 RE............. | ..... | 05/26/2015| Pass-Through Los: e 1,343 | 1,153 0 (1,343) (1,343) 12 |.07/26/2049 | 3FM......
12641T CP 9| CSMC 2009-5R 4A2 SUB SSUP CSTR 07/49 RE............. | ..... | 05/31/2015| Book Value Adjustment. 0 (1,343) 1,343 1,343 .07/26/2049 | 3FM......
12641T CP 9| CSMC 2009-5R 4A2 SUB SSUP CSTR 07/49 RE............ | ..... | 06/26/2015 MBS Paydown...............cccuwwwmmmemmemmmseemsnsnnnsnnns | conemsssssessseseess | coveveves 1,222,558 | ....1,222,558 | ... 1,049,872 | .....1,280,099 [ ..ocooovovnvivecmvcvcracans | ceveriranad (100,387) | covovvvvvvvevrvvvnnrrrnens | cevevrinnend (100,387) | covovvvvvvvenrrvvernenns | oo 1,223,901 (VN I 10,976 |.07/26/2049 | 3FM......
12642L AA 0| CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/37............... | ..... | 06/26/2015] MBS Paydown 34,264 | .........34,264 | ......... 34,131 | .........34,138 33 33 34,264 0 760 |.09/26/2037 | 1FM......
12642N  BQ 0| CSMC 2009-15R 3A1 SEQ SSNR CSTR 3/26/36.............. | ..... | 06/26/2015| MBS Paydown, 242,281 | ........ 242,281 | ........ 233,801 | .........237,051 2,967 2,967 242,281 0 5,014 |.03/26/2036 | 1FM......
12645A AA 1] CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48................ | ..... | 06/12/2015| MBS Paydown 634,984 | ........ 634,984 | ........ 666,113 | .........645,722 (11,564) (11,564) 634,984 (VN [ 13,305 |.08/12/2048 | 1FE......
12645B BF 7| CSMC 2010-17R 3A2 SUB SSNR 3.50 5/26/36................. ..... | 06/26/2015| MBS Paydown, e 1,757,837 | ... 1,757,837 | ......1,625,999 | ... 1,714,523 | oo ceereeene(1,190,669) | oo 1(1,190,669) | oo e 1,757,837 0 25,979 |.05/26/2036 | 1FM......
12645D CW 5| CSMC 2010-19R 5A2 SUB 3.25 08/27/2036..............ccco0oc. | -.... | 02/27/2015] MBS Paydown, 202,949 202,949 | ......... 183,669 202,949 0 202,949 0) (0) 1,098 |.08/27/2036 | 1FM......
12645D CY 1| CSMC 2010-19R 5A3 SUB 3.25 08/27/2036...................... | ..... | 06/27/2015| MBS Paydown, 2,751,799 | ....2,751,799 | ..... 2,380,306 | .....2,591,128 | ..ooovvvvrvvrnrnnnnnnnnncens | v 105,518 | cooovveveveverevevnreninns | cveveresene 105,518 2,751,799 0 36,073 |.08/27/2036 | 1FM......
12646U AK 4| CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043.................. ..... | 06/25/2015| MBS Paydown, 371,980 | ... 371,980 | ......... 347,801 ....348,673 5,764 5,764 371,980 0 4,594 |.03/25/2043 | 1FM......
12646W AH 7| CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43................... .....| 06/25/2015| MBS Paydown 337,672 337,672 | ......... 315,512 ....316,303 6,296 6,296 337,672 0 4,374 |.04/25/2043 [ 1FM......
12646X AJ 1] CSMC 2013-IVR3 A2 SEQ SNR CSTR 05/25/43............... | ..... | 06/25/2015] MBS Paydown 888,392 | ......... 888,392 | ........ 841,196 ...842,527 20,483 20,483 888,392 (VN I 10,968 |.05/25/2043 | 1FM......
12647G  BZ 0] CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043.... .| 06/25/2015| MBS Paydown, 82,572 82,572 80,650 80,706 519 519 82,572 0 1,177 | .07/25/2043 [ 1FM......
12647H BJ 4| CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE.................. .| 06/27/2015| MBS Paydown, 365,551 365,551 | ......... 346,930 ....351,423 1,121 1,121 365,551 0 464 | .12/27/2036 | 1FM......
12647P  AK 4] CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043............cccoe0.. | veee. | 06/25/2015f MBS PAYAOWN.....oovvveveverevmrermnmrmrmmnemmmmmennmnnenes | evvvreeveerneeeseees | eevvreeeeenns 797,873 | ......... 797,873 | oo 768,950 ...769,447 6,530 (KO [ IS 797,873 (V] [ 11,675 |.08/25/2043 | 1FM......
126650 AN 0] CVS CAREMARK 6.204 10/10/25.........ccocrvvererererernrernrnrennns . | 06/10/2015] Sinking Fund Redemption 56,991 56,991 58,289 | ..........57,601 (42) (42) 56,991 0 1,472 | .10/10/2025 | 2FE.......
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126650 AW 0| CVS CAREMARK 5.298 01/11/27......cocvvvervvererrrirernrerennrennns .| 06/10/2015| Sinking Fund Redemption 43,341 LA3341 | 43,341 ..43,341 0 43,341 0 957 |.01/11/2027 | 2FE.......
126650 BQ 2| CVS CAREMARK 6.943 01/10/2030.........ccccermvmeerevmeerennns ..... | 06/10/2015| Sinking Fund Redemption 56,043 56,043 65,807 ....85,202 (323) (323) 56,043 0 1,621 |.01/10/2030 | 2FE.......
126650 BV 1| CVSPT TRUST 5.773 01/10/2033.........cocceeermcevcrsccrcccrcrecs .....| 06/10/2015| Sinking Fund Redemption 36,144 36,144 37,023 36,921 (21) (21) 36,144 0 870 |.01/10/2033 | 2FE.......
126650 BY 5| CVS CORP 5.92601/10/2034.. .| 06/10/2015| Sinking Fund Redemption 87,454 87,454 88,677 88,559 (30) (30) 87,454 0 2,128 |.01/10/2034 | 2FE.......
12665V AA 0| CVS PASS-THRU TR 2014 4.163 08/10/36...................... .| 06/10/2015| Sinking Fund Redemption 57,258 ..57,258 | ... 57,258 57,258 0 0 57,258 0 994 1.08/11/2036 | 2FE.......
126670 AC 2| CWL 2005-10 AF3 SEQ 4.638 2/25/2036........................... | ..... | 06/25/2015] MBS Paydown 43,300 ..43300 | .......... 39,241 ...43,300 0 43,300 0 826 |.02/25/2036 | 1FM......
126670 NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036..........ccoc00eeseree. ..... | 06/25/2015| MBS Paydown, 6,590 6,590 6,372 3,669 195 195 6,590 0 124 | .05/25/2036 | 1FM......
126670 NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036..........ccoc00erseree. ..... | 06/25/2015| Pass-Through Los: cevverrenenn 1,968 | 7,704 0 0 126 |.05/25/2036 | 1FM......
126670 SK 5| CWL 2005-17 4A2B SEQ SSUP FLT 05/25/2036.............. .| 06/25/2015| MBS Paydown, 327,184 327,184 | ........ 272,585 305,416 25,984 25,984 327,184 0 720 |.05/25/2036 | 1FM......
126671 D4 5| CWL 2003-3 2A2 SEQ FLT 11/25/33 .| 06/25/2015| MBS Paydown, 8,398 8,398 6,256 6,782 1,245 1,245 8,398 0 26 |.11/25/2033 | 1FM......
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035...................... cveer | 06/25/2015] MBS PaydOwN..........coovcvevevevnnenennenncnnenennneeenes [ cvsesvesesssisessie | covesiessen 459,077 | ......... 459,077 | ........ 399,971 ....400,252 40,381 LIRCT I [N IOV 459,077 0 [ s 10,737 |.04/25/2035 | 1FM......
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35............... | ..... | 06/25/2015| MBS Paydown 255,519 255,519 | ........ 224,537 ....221,446 21,683 21,683 255,519 0 5,574 |.04/25/2035 | 1FM......
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034..............cocvvvenens .....| 06/25/2015| MBS Paydown 211,057 | ........ 211,057 | ..o 209,573 ....210,161 174 174 211,057 0 4,735 |.04/25/2034 | 1FM......
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034................ccccc. .....| 06/25/2015| MBS Paydown 16,893 ....16,893 | ...ooccee.. 16,893 ......16,901 (7) (7) 16,893 0 411 | .07/25/2034 | 1FM......
12667F RE 7 |CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024......................... | ..... | 06/25/2015| MBS Paydown 235,935 235,935 239,474 ....237,535 (386) (386) 235,935 0 4,866 |.08/25/2024 | 1FM......
12667G AC 7| CWALT 2005-13CB A3 SEQ 5.5 5/25/35........cooeverevrrercrrrne ..... | 06/25/2015| MBS Paydown, 236,995 236,995 | ......... 214,592 ....201,303 36,078 36,078 236,995 0 5,306 | .05/25/2035 | 1FM......
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.............. | ..... | 06/25/2015] MBS Paydown 42,266 | ..........42,266 29,002 5,488 (2,453) (2,453) 42,266 0 93 |.01/25/2036 | 1FM......
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.............. | ..... | 06/25/2015| Pass-Through Lo: 69,570 | ..oovvveen 47,738 0 69,570 (69,570) (69,570) 147 |.01/25/2036 | 1FM......
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.............. | ..... | 06/30/2015| Book Value Adjustment 0 (69,570) 69,570 69,570 .01/25/2036 | 1FM......
12668B YA 5| CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.............cccccvuuecene. | ... | 06/25/2015] MBS Paydown 9,310 9,310 8,053 5,492 (125) (125) 9,310 0 207 |.05/25/2036 | 1FM......
12668B YA 5| CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36..............cccccuuuceee. | ...... | 06/25/2015| Pass-Through Los: creeen 10,794 9,337 0 0 231 |.05/25/2036 | 1FM......
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4............cocvvvevenene ..... | 05/25/2015| Pass-Through Loss 292 233 0 292 (292) (292) 7 |.11/25/2035 [ 1FM......
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4............cocvvvevenene ..... | 05/31/2015| Book Value Adjustment. 0 (292) 292 292 .11/25/2035 | 1FM......
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4............cocvvvvrenene .....| 06/25/2015| MBS Paydown 42,186 | ..........42,186 | ........... 33,637 ......34,308 255 255 42,186 0 959 |.11/25/2035 | 1FM......
126690 P5 1| CWHL 2003-3 A2 SEQ 5.00 4/25/2018..........cocvvvcrvvrvrrernne .....| 06/25/2015| MBS Paydown 679,676 | ......... 679,676 | ......... 659,552 ...674,139 6,106 6,106 679,676 (V] I 16,546 |.04/25/2018 | 1FM......
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033.............crcccccrenes | e | 06/25/2015] MBS Paydown, 296,586 | ........ 296,586 | ........ 296,168 ....296,209 (577) (577) 296,586 0 6,235 |.02/25/2033 [ 1FM......
12669E QV 1| CWHL 2003-J6 2A3 4.75 7/25/2018.......cocoovvvvverrrrrerrrrnnnnnnns ..... | 06/25/2015| MBS Paydown, 273,482 | ........ 273,482 | ......... 254,039 ....268,987 4,858 4,858 273,482 0 6,319 |.07/25/2018 | 1FM......
12669E 79 0| CWALT 2003-J1 3A1 SEQ 5.00 10/25/2018............ccccccueer. | ... | 06/25/2015] MBS Paydown 926,382 | ......... 926,382 | ......... 916,795 ...172,512 2,988 2,988 926,382 (VN IO 18,591 |.10/25/2018 | 1FM......
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035...........ccocovevrmmrennnns ..... | 06/25/2015| MBS Paydown, 303,356 303,356 | ......... 284,842 285,799 (135) (135) 303,356 0 7,129 |.08/25/2035 | 1FM......
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035.............ccccouvvvvennnns ..... | 06/25/2015| Pass-Through Lo 36,724 | ........... 34,396 0 36,724 (36,724) (36,724) 962 |.08/25/2035 | 1FM......
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035..............ccccvcccnnee ..... | 06/30/2015| Book Value Adjustment. 0 (36,724) 36,724 36,724 .08/25/2035 | 1FM......
12803P AA 6] CAJUN 2011-1A A2 ABS 5.995 2/20/2041............cccoocuvevers | vecen | 05/20/2015 MBS PaYAOWN.......oooovereriveierivmvmrinmnmmmimnnnnnninns | evvverenenvnereneees | cevveeeeiee 137,500 | ........ 137,500 | ......... 137,500 | .........137,500 0 (U [ [P 137,500 0 4,094 |.02/20/2041 | 3AM...
14040H AM 7| CAPITAL ONE FINL 5.50 06/01/2015.. .| 06/01/2015| Maturity. 5,000,000 | ......5,000,000 | ...... 4,804,000 | .....4,988,575 11,425 11,425 5,000,000 0 .137,500 |.06/01/2015 | 2FE.......
14178V AA 6| CFCAT 2013-1A A ABS 1.65 07/17/2017..........ccccoccvecccreee .| 06/15/2015] MBS Paydown..............coccevvverrveveerrrvcvnerenenenes | cosssvississisissie | covsiiciii 414,509 | ........ 414,509 | ........ 414,500 | ........414,506 4 L SOOI [OOSR 414,509 0 2,832 | .07/117/2017 | 1FE......
144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036.........cccccverrrerers .| 06/25/2015| MBS Paydown. 208,843 | ......... 208,843 | ........ 161,201 | .........164,209 (26,983) (26,983) 208,843 0 339 |.01/25/2036 | 1FM......
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036..............cccccvr. | ..... | 06/25/2015] MBS Paydown 333,475 333475 | ... 274,801 | ........307,131 1,167 1,167 333475 0 467 |.02/25/2036 | 1FM......
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14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038........cccoovrvercrrurree .....| 06/15/2015| MBS Paydown, 49,993 | ........49,993 | ........... 50,316 | ..........50,175 2,959 2,959 49,993 0 1,175 | .12/15/2038 | 1FE.......
14574X AB 0| CARROLS RESTAURANT 11.25 05/15/2018................... .| 04/29/2015] Cash Tender...............uuuuumuemmmmmemmmmmemmmmmnannns | msmsmmmnninnns | wovevevenn 3,191,250 | ......3,000,000 | ...... 3,017,500 | ......3,009,295 (1,020) ([I0ZI0) ] Y IOV 3,008,276 | .ccovvvvvcervcrcrrreeces | v 182,974 | ..o 182,974 | .........153,750 | .05/15/2018 | 4FE.......
14855G AB 7| CLAST 2014-1 A1 ABS SNR 5.25 02/15/29........cccccumvvvunnens ceeee | 06/15/2015] MBS PaydOWN..........occvvvverrrrncrenencnerecnscnecnsenes [ v | coveneiens 1,318,623 | ....1,318,623 | ..... 1,318,623 | .....1,318,625 2) (V2 [UPTRT N 1,318,623 0 31,477 |.02/15/2029 | 1FE.......

160841 AA 0| CHARLOTTE GATE 6.41 12/01/16... .| 06/01/2015| Sinking Fund Redemption 93,436 93,436 93,436 93,436 0) 0) 93,436 0 2,497 |.12/01/2016 [ 1..

161546 CW 4| CFAB 2002-3 1A5 5.407 06/25/32...........ccoocmmmvvvvvvrerivnrinnnnns .| 06/25/2015] MBS Paydown..............cocccvvveerveveerenvnvnennnenenes | cosesvevsissivessies | cvvviiiiices 189,402 | ........ 189,402 | ......... 187,516 | .........187,633 655 655 | ..ooovevevevererinininns | e 189,402 0 4,596 |.06/25/2032 [ 1FM......
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.................. .....| 06/25/2015| MBS Paydown 21,348 | ........21,348 | ... 18,777 | ..........16,616 280 280 21,348 0 218 |.01/25/2036 | 1FM......
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36............ccccne ..... | 06/25/2015| Pass-Through Loss 2,469 2,171 0 2,469 (2,469) (2,469) 23 |.01/25/2036 | 1FM......
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.............cccn. ..... | 06/30/2015| Book Value Adjustment. 0 (2,469) 2,469 2,469 .01/25/2036 | 1FM......
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.......cccvvvvvvrrnens ..... | 06/25/2015| MBS Paydown, 44366 | ..........44,366 | .......... 38,882 | ..........41,875 (257) (257) 44,366 0 1,134 | .11/25/2036 | 4FM......
17307G AL 2| CMLTI2003-UST1 PO1 0 12-25-18. .| 06/25/2015| MBS Paydown, 160 160 120 120 (189) (189) 160 0 121252018 [ 1FM......
17307G ED 6| CMLTI2004-HYB2 3A SEQ CSTR 03/25/2034.................. | ..... | 06/25/2015] MBS Paydown 52,857 52,857 | .oooccee 47,835 | ...........48,036 (11,064) (11,064) 52,857 0 587 |.03/25/2034 | 1FM......
17307G FM 5] CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34............. | ..... | 06/25/2015] MBS Paydown 224,543 | ... 224543 | ......... 209,106 ....213,306 10,258 10,258 224,543 0 2,180 |.05/25/2034 | 1FM......
17307G VN 5| CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035...............cccuuee. | -..... | 06/25/2015] MBS Paydown 16,032 | .........16,032 | .......... 13,347 ....11,832 4,247 4,247 16,032 0 326 |.08/25/2035 | 1FM......
17309A AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36..........cccccoeoeoerers .....| 06/25/2015| MBS Paydown 253,401 | ........ 253,401 | ......... 225,179 ....224,843 27,610 27,610 253,401 0 3,785 |.04/25/2036 | 1FM......
17309A AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36..........cccccoeoererers ..... | 06/25/2015| Pass-Through Loss crene 13,857 | 12,314 0 13,857 (13,857) (13,857) 278 |.04/25/2036 | 1FM......
17309A AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36........c.occrvrmremmrnnens ... | 06/30/2015| Book Value Adjustment. 0 (13,857) 13,857 13,857 .04/25/2036 | 1FM......
17309A AF 6| CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036............cccc0reveeees ..... | 06/25/2015| MBS Paydown, 349,59 | ......... 349,595 | ......... 309,895 ....299,806 (591) (591) 349,595 0 8,324 |.04/25/2036 | 1FM......
17309A AF 6| CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036............cccc0rcveeees ..... | 06/25/2015| Pass-Through Lo e 19,118 | e 16,947 0 19,118 (19,118) (19,118) 471 | .04/25/2036 | 1FM......
17309A AF 6| CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036.............ccc0vceeeres ... | 06/30/2015| Book Value Adjustment. 0 (19,118) 19,118 19,118 .04/25/2036 | 1FM......
173090 AD 5| CGCMT 2006-C4 A3 SEQ CSTR 3/15/2049.............cccouvnene .....| 06/15/2015| MBS Paydown, 318,420 | ......... 318,420 | ......... 329,730 ....319,186 (1,423) (1,423) 318,420 0 7,714 1.03/15/2049 | 1FM......
17309L AD 7| CMLTI2006-HE2 A2C SEQ FLT 08/25/2036..................... .| 06/25/2015| MBS Paydown, 525,469 525,469 | ........ 434,710 ...497,742 (13,922) (13,922) 525,469 0 580 |.08/25/2036 | 1FM......
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036..............cccnvvvnenes | -.eee | 06/25/2015] MBS Paydown, 604,460 | ......... 604,460 | ......... 587,370 599,785 (4,253) (4,253) 604,460 (U I 14,852 |.07/25/2036 | 1FM......
17310E  AD 0| CRMSI 2006-2 A4 SEQ 5.775 09/25/36.............cccomvmmvmmnnnnns .| 06/25/2015| MBS Paydown, 318,5% | ......... 318,59 | ......... 296,965 ....310,524 2,476 2,476 318,596 0 7,496 |.09/25/2036 | 1FM......
17311Q BG 4| CGCMT 2007-C6 A3 SEQ CSTR 12/10/49..........cococvvverenene cverr | 06/10/2015] MBS PaydOWN..........occvvvvervrvnerereecnenccnscseenseses [ v | eovevenens 1,265,357 | .....1,265,357 | ..... 1,206,554 | ......1,265,357 (U [N I 1,265,357 0 24,975 |.12/110/2049 [ 1FM......
17312F  AB 9| CMSI2007-3 1A2 PAC SSUP 6.0 04/25/2037....................| ..... | 06/25/2015| MBS Paydown 383 383 372 82 270 (232) 37 383 0 9 |.04/25/2037 | 5FM......
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037.................... | ..... | 06/25/2015 Pass-Through Lo: 6,985 6,793 4,920 4,920 6,820 (6,820) (6,820) 178 |.04/25/2037 | 5FM......
17312F  AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 04/25/2037....................| .... | 06/30/2015| Book Value Adjustment. 0 (6,820) 6,820 6,820 .04/25/2037 | 5FM......
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037...........cccoeeseeseeecce | ... | 06/25/2015] MBS Paydown, 825,403 825,403 | ......... 794,519 ....797,631 23,957 23,957 825,403 (VN IO 19,254 | .06/25/2037 | 1FM......
17312V AA 6| CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37................ | ..... | 06/25/2015| Pass-Through Lo: 354 126 (1) (1) 354 (354) (354) 2 |.03/25/2037 [ 1FM......
17312V AA 6| CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37................ | ..... | 06/30/2015| Book Value Adjustment 0 (354) 354 354 .03/25/2037 | 1FM......
17314Q AC 1] CMLTI2009-11 2A1 RR SEQ SSNR CSTR 1/36............. ..... | 04/25/2015| MBS Paydown 29,721 29,721 29,609 29,590 459 459 29,721 0 594 |.01/25/2036 | 1FM......
17314Q AD 9| CMLTI2009-11 2A2 RR MEZ SSNR CSTR 1/36............... <verr | 06/25/2015] MBS Paydown...........ccocvevvvvvevrvereernnvnanenneenenes [ cosesvessisiiisssie | covvsiiiiins 130,662 | ......... 130,662 | ........... 44,425 .....51,545 78,467 LTIV [N ISR 130,662 0 3,445 |.01/25/2036 | 1FM......
173156 AA 6] CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37. .| 06/25/2015| MBS Paydown, 150,829 150,829 145,241 146,438 1,721 1,721 ...150,829 0 1,356 |.06/25/2037 [ 1FM......
17315 AP 7| CMLTI 2009-6 7A2 SUB 6.00 8/25/2037...........cccooovurccrrucicc | cueee 06/25/2015) MBS Paydown 561,579 | ......... 561,579 | ......... 565,791 ....561,895 (1,974) (1,974) 561,579 (VN I 13,967 |.08/25/2037 | 1FM......
173150  AY 8| CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036.........ccevvverereree ..... | 06/25/2015| MBS Paydown, 50,737 50,737 | woovvvee 47,836 .....49,330 913 913 50,737 0 457 | .07/25/2036 | 1FM......
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.........cc0oveveveverevenens .| 06/25/2015] MBS Paydown, 364,343 | ........ 364,343 | ........ 364,343 ....363,384 974 974 364,343 0 9,382 | .04/25/2037 | 1FM......
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17315X  AD 3| CMLTI2009-9 2A1 RR SEQ SSNR CSTR 11/35............... ..... | 06/25/2015| MBS Paydown, 604,8% | ......... 604,89 | ........ 582,647 ...587,747 13,744 13,744 604,896 (VN IO 13,249 | .11/25/2035 | 1FM......
17316A AQ 3| CMLTI2009-10 4A1 SEQ SSNR 6.00 05/25/37................. | ..... | 06/25/2015] MBS PaydOWN...........ccuurueeeevuvmemmmmmemmmmminnnnninns | cevvveerennneeeeeees | ceveeeeceesn 485,661 | ......... 485,661 | ........ 478,376 ....480,535 2,408 2,408 | cooooveveveeererinnrenes | e 485,661 0| s 12,850 |.05/25/2037 | 1FM......
17316H BG 9| CMLTI 2010-2 6A1 SEQ SSNR 12/25/35............ccovuvvvrerenens ..... | 06/25/2015| MBS Paydown, 663,834 663,834 | ......... 662,797 660,907 1,205 1,205 663,834 0 .12/25/2035 | 1FM......
17317E BN 0| CMLTI2010-7 9A2 SUB SSNR 6.0 10/25/2037 .| 06/25/2015| MBS Paydown, 669,195 669,195 652,465 660,387 2,994 2,994 669,195 0 .10/25/2037 | 1FM......
17322N  AA 2| CMLTI2014-J1 A1 SEQ SSNR 3.50 06/25/44...................| ..... | 06/25/2015| MBS Paydown, 536,605 | ......... 536,605 538,785 538,756 (1,174) (1,174) 536,605 0 8,024 |.06/25/2044 | 1FM......
17322N  AD 6| CMLTI2014-J1 A2 SEQ SNR SSUP 3.5 06/44.................. | ..... | 06/25/2015] MBS Paydown............c.cocoovcicuiucimicccscsissscsiiins | eovervevvmmmnrinnnns | covvrvininnns 175,619 | ........ 175,619 | ......... 174,577 | .......173,824 250 IV SRR (SO 175,619 0 2,626 |.06/25/2044 | 1FM......
191098 AF 9| COCA-COLA BOTTLING 5.30 04/01/2015..........ccooesserrcec | -.... | 04/01/2015] Maturity 5,000,000 | ......5,000,000 | ...... 4,995,550 | .....4,999,878 122 (P72 I [ 5,000,000 0 ...132,500 |.04/01/2015 | 2FE.......
19416Q DN 7| COLGATE PALMOLIVE 3.15 08/05/2015..........ccovevrvererenene <verr | 05/19/2015] SUSQUEHANNA INTL GRP......oovvvverrvrrererrens [ ovmarmrmmmmmnmnnnns | eererenens 4,023,480 | .....4,000,000 | ...... 3,994,360 | ......3,999,393 399 399 3,999,792 23,688 23,688 ....100,450 |.08/05/2015 | 1FE.......
19516P AB 7| COLLB 2007-1A A2 CDO FLT 12/09/2047..........cccevvvveerenes | wooe. | 06/07/2015] MBS Paydown 699,373 699,373 638,178 699,373 699,373 699,373 0 6,716 | .12/09/2047 | 6FE.......
20047Q AE 5| COMM 2006-C7 A4 SEQ CSTR 6/10/46.. .| 06/10/2015| MBS Paydown, 6,674 6,674 6,547 6,648 (10) (10) 6,674 0 153 |.06/10/2046 | 1FM......
21075W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027........ccooovvcrcrrcrucne .| 06/15/2015| MBS Paydown, 8,074 8,074 8,068 3,359 0 8,074 0 235 |.03/15/2027 | 1FM......
210795 QB 9| CONTLAIRLINES 12-2 A4.00 10/29/2024.............cccocccc0n. ..... | 04/29/2015| Sinking Fund Redemption 248,890 | ....... 248,890 250,757 250,673 (72) (72) 248,890 0 4,978 |.10/29/2024 | 1FE.......
210795 QC 7| CONTL AIRLINES 12-2 B 5.50 10/29/2020...........ccccenercccr ..... | 04/29/2015| Sinking Fund Redemption 45116 | ........45116 | .......... 45,116 ....45,118 0) 0) 45,116 0 1,241 | .10/29/2020 | 2FE.......
21079N  AA 9| CONTL AIRLINES 5.983 04/19/22.........cocovvvverermvircrcrsscrers .| 04/19/2015| Sinking Fund Redemption...............c.cccccveeeeee | covvsvevscsccvcvnces | covvivivice 136,696 | ........ 136,696 | ......... 135,201 ....135,648 47 LY (ORI [ 136,696 0 4,089 |.04/19/2022 | 2FE.......
22541Q  FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33...........ccccooececererecce .....| 06/25/2015| MBS Paydown 294,730 | ......... 294,730 | ......... 297 473 296,041 (2,114) (2,114) 294,730 0 6,943 |.06/25/2033 | 1FM......
225458 KQ 0] CSFB 2005-3 3A19 PAC 5.50 7/25/35.......cccvcccvcvivvrrrcrsces veerr | 06/25/2015] MBS PaydOWN........ocvevvvevererernrererneerennneenseseeees | cvssasesssssssassse | cvsssvsssens 100,221 | ... 100,221 | oo 100,675 ....100,415 543 YK ORI (B 100,221 0 2,121 |.07/25/2035 | 1FM......
225458 LD 8| CSFB 2005-3 6A1 SEQ 5.75 07/25/2035..........cccrererererere ..... | 06/25/2015| MBS Paydown, 322,693 322,693 | ... 284,776 ....281,406 1,202 1,202 322,693 0 7,719 |.07/25/2035 | 1FM......
22545B AC 5| CSMC 2006-C2 A3 SEQ CSTR 3/15/39......cccvvverererererrrennns .| 06/15/2015] MBS PaydowN...........ccvvvvvvvvrveerevnereeneneenneseenes | cvsesrersssseressses | covssvesiens 709,128 | ......... 709,128 | ......... 718,971 ....709,222 (1,593) (RIS [ IS 709,128 (VN [ 16,832 |.03/15/2039 | 1FM......
225470 AP 8| CSFB 2005-C5 A4 SEQ 5.10 8/15/38........cceevevccrscrccrerrccrs .| 06/15/2015| MBS Paydown, rrennnn3,983,989 | .....3,983,989 | .....3,776,541 | .....3,965,843 21,618 21,618 3,983,989 0 85,989 |.08/15/2038 [ 1FM......
2254W0 FJ 9| CSFB2003-1 1A1 SEQ 7.00 2/25/2033...........cccvcvrvvvevrnenes | e | 06/25/2015] MBS Paydown. 14,840 | ........14,840 | ......... 15,378 | ..........15,289 (375) (375) 14,840 0 389 |.02/25/2033 | 1FM......
227170 AE 7| CRNN2013-1A AABS 3.08 04/18/2028..............cococoervvenene R.. | 06/18/2015] MBS Paydown...........cccocvvvveeerncvecrnnvnecennnenenes | cosesvesesssisessie | cevssiessen 125,000 | ....... 125,000 | ......... 124,999 | .......124,999 1 LI [FPTOTPTRIOT I 125,000 0 1,604 |.04/18/2028 | 1FE.......
227170 AG 2| CRNN 2014-2A AABS SNR 3.27 11/18/2029..............cc.... R.. | 06/18/2015] MBS Paydown............c.ccocvvvveervvvnervrvnenennnenenes | cosvsvesesssisassie | covssvcviens 194,444 | ........ 194,444 | ... 194,384 | ........194,385 5 2N [N [P 194,444 0 2,649 |.11/18/2029 | 1FE.......
228452 AB 4| CRNPT2012-1A A1LB CLOFLT 11/21/2022.................... <verr | 05/20/2015] MBS PaydOwn...........ccccvvevvvvvennreecnenccnscnesnseses [ v | wovevenens 1,671,497 | ....1671,497 | ... 1,673,672 | .....1,671,497 (U [N I 1,671,497 (VN I 14,556 |.11/21/2022 | 1FE......
22943Y UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37.............. | ..... | 06/27/2015] MBS PaydOWn...........ccccocvevcrcsimcrcsiscscsisisisiacss | wormvvevvnvmviinnnns | eovvvviiinnns 160,421 | ........ 160,421 | ......... 152,936 ...156,377 1,574 (YL T [ 160,421 0 1,484 |.07/27/2037 [ 1FM......
22944F BW 8| CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37.............. <verr | 06/26/2015] MBS Paydown...........ccococvvvvveerveveerervnenecnnenenes [ cosssveisissisissie | covssiciics 143,449 | ... 143,449 | ... 133,992 ...141,887 (554) ({177 [ IS 143,449 0 967 |.06/26/2037 | 1FM......
22944) DE 8| CSMC 2010-18R 4A3 SUB SSNR 04/26/38................ccocne. | -.... | 04/26/2015] MBS Paydown 243,725 | ... 243725 | ......... 234,128 ....242,303 (2,250) (2,250) 243,725 0 1,930 |.04/26/2038 | 1FM......
22944P  AA  5[CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43................. ..... | 06/25/2015| MBS Paydown, 640,707 | ......... 640,707 | ......... 575,335 ..577,194 32,639 32,639 640,707 0 5,656 |.02/25/2043 | 1FM......
22960* AA 0| OCHSNER CLINIC FOUNDATION 5.26 12/15/28............. .| 06/15/2015] PaydOown..........ccvvvvvevveevenenevnnenennenesnsneesesnseneess | cvsesressssseressie | covesresien 153,117 | coee. 163,117 | e 153,117 ...163,117 0 (I [ ISV 153,117 0 3,358 |.12/15/2028 | 2.....
22965@ AA 3| WAG EDINAMN CTL 4.59 7/15/2037.....cccocovvererenrrerennnninns ... | 06/15/2015 Paydown 32,408 32,408 32,732 32,732 (8) (8) 32,408 0 616 |.07/15/2037 | 2FE.......
22969 AA 1| WAL-MART GREENVILLE CTL 3.52 12/15/2029...............| ..... | 06/15/2015| Paydown 98,305 98,305 99,288 (10) (10) 98,305 0 808 |.12/15/2029 | 1FE.......
22970 AA 8| BNSF RAILWAY SER 2015 4.07 05/15/2034..................... | ..... | 06/15/2015| Paydown 67,171 | ..o 87,171 | 67,171 0) 0) 67,171 0 487 | .05/15/2034 | 1FE.......
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46............ooocvcrvvercrcrrrc. .....| 06/25/2015| MBS Paydown 240,073 | ......... 240,073 | ......... 158,448 ...152,024 50,807 50,807 240,073 0 263 |.04/25/2046 | 1FM......
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46. .| 06/25/2015| Pass-Through Loss 38,953 25,709 0 38,953 (38,953) (38,953) 44 1.04/25/2046 | 1FM......
232422 AD 7| CWL 2006-7 2A3 SEQ FLT 04/25/46.............cocvcrvvcvererrrennns ... | 06/30/2015| Book Value Adjustment. 0 (38,953) 38,953 38,953 .04/25/2046 | 1FM......
232421 AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036..........ccvvvvvvvvene. | -.ee. | 06/15/2015] MBS Paydown 42,467 | ..........42,467 29,673 32,868 (21,917) (21,917) 42,467 0 54 |.07/15/2036 | 1FM......
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36............ | ..... | 06/25/2015] MBS Paydown, 55,826 | ..........55,826 | ......... 42,667 39,950 737 737 55,826 0 85 | .12/25/2046 | 1FM......
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23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36............ | ..... | 06/25/2015| Pass-Through Lo 2,536 | .oovererenens 1,938 0 2,536 (2,536) (2,536) 4 |.12/25/2046 | 1FM......
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36............ | ..... | 06/30/2015] Book Value Adjustment. 0 (2,536) 2,536 2,536 121252046 | 1FM......
23247L AB 4| CWL2007-11 2A2 SEQ SSNR FLT 06/25/2047................. ceeer | 05/25/2015] MBS PaydOWN..........occovvverrnvncrerencnenecnscneensenes [ v | eoveneeens 1,045,571 | ....1,045571 | ..... 1,012,570 | .....1,031,039 17,077 17,077 | oo | e 1,045,571 0 1,106 |.06/25/2047 [ 1FM......
23248A AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47. .| 05/25/2015| MBS Paydown, 22,882 22,882 14,187 13,784 (17,380) (17,380) 22,882 0 37 |.05/25/2047 [ 1FM......
233046 AC 5| DNKN 2015-1A A2| ABS SNR 3.262 02/20/45................... .| 05/20/2015| MBS Paydown, 25,000 25,000 25,000 0 25,000 0 258 |.02/20/2045 | 2AM...
233046 AD 3| DNKN 2015-1A A2l ABS SNR 3.98 02/20/45.................... | ..... | 05/20/2015| MBS Paydown 37,500 | ..........37,500 | .......... 37,500 0 37,500 0 473 | .02/20/2045 | 2AM...
23349* AA 0| DTE ENERGY CTL 7.40 11/15/2016......ovverererrserersesrersrrres ... | 06/15/2015] Paydown 285,508 | ......... 285,508 | ........ 315,327 292,737 (1,706) (1,706) 285,508 0 8,810 |.11/15/2016 | 2.....
239753  Y# 7| DAYTON HUDSON 9.50 06/10/2015 MTN........coeervrmmvmrenne [ vevee | OB/10/2015] MAEUFIY....vevevevevevevevererenererenenenensennssenssssenssssenes | wvvvsreressenseseens | cevererens 5,000,000 | ......5,000,000 | ...... 5,173,650 | .....5,007,650 (7,650) (UACTT0) ) Y [P 5,000,000 0 230,903 |.06/10/2015 | 1.....
247358  AA 2| DELTAAIR2012-14  05/07/20.......coovcvcrevmrermsrrrrcrrssrersane .| 05/07/2015| Sinking Fund Redemption.................cceeeveveees | cosvsrerersseressses | covvrririeee 132,498 | ......... 132,498 | ......... 132,498 | ........132,492 5 7N [ IS 132,498 0 3,147 |.05/07/2020 | 1FE.......
247367 AA 5| DELTAAIRLINES 09-1A7.75 12/17/2019... .| 06/17/2015| Sinking Fund Redemptiol 187,596 187,596 187,619 (3) (3) 0 7,269 |.12117/2019 | 2FE.......
24763L FN 5| DELHE 1999-2 A7F NAS 7.03 08/15/30........cccceececerereccrce .| 05/15/2015| MBS Paydown, 5,025 5,025 | .orernd,860 | oo 4,814 0 0 102 |.08/15/2030 | 1FM......
25150M AC 0| DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36............. ..... | 06/25/2015| MBS Paydown, 75,087 | ..........75,087 60,049 4,001 4,001 75,087 0 3 |.12/25/2036 | 1FM......
251510 CV 3| DBALT 2005-1 1A1 SEQ FLT 02/25/2035............ccvvevee | ceere | 06/25/2015] MBS PaydOWN........cooovvvvvvrvcverrrnvnnrncvnvennenenenes | cvsesvevessccsessie | covssviiics 191,661 | ........ 191,661 | ......... 139,194 | .......141,415 15,565 LETICIN R [N 191,661 0 529 |.02/25/2035 | 1FM......
251510 EP 4| DBALT 2005-3 5A1 SEQ FLT 6/25/2035............ccovvvvvvrrennns .| 06/25/2015| MBS Paydown, 212,701 | ......... 212,701 | ..o 159,646 | ........151,198 (45,549) (45,549) 212,701 0 390 |.06/25/2035 | 1FM......
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36...............ccc0cee. | ... | 06/25/2015| MBS Paydown 24573 | ........24,573 | ......... 24573 | .........16,140 (103) (103) 24,573 0 408 |.02/25/2036 | 1FM......
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36...........ccc.c000o.| ... | 06/25/2015| Pass-Through Loss. cerenen 10,566 | . 10,566 0 0 166 |.02/25/2036 | 1FM......
25152R XA 6| DEUTSCHE BK LONDON 3.70 05/30/2024..............cccoeo. | ...... | 01/06/2015] RBC CAPITAL MARKETS. 0 0 ....(184,711) | .05/30/2024 | 1FE.......
25157F  AJ 3| DMSI 2005-WF1 1A3 SUP CSTR 06/26/2035 RE.............. | ..... | 06/26/2015] MBS PaydOWN..........cccocvessuercsssssmsssssmssssssarinss | wormrnevevnmerennnes | wovverennenns 178,391 | ......... 178,391 | .. 165,603 | .........167,742 1,846 IR Z 15T NS [N 178,391 0 3,740 | .06/26/2035 | 1FM......
252747 AD 2| DIAMOND SHAMROCK 8.75 06/15/2015..............ccccvvvveer. | ... | 06/15/2015| Maturity. 2,000,000 | ......2,000,000 | ......2,473,092 2,025,745 (25,745) (25,745) 2,000,000 0 87,500 |.06/15/2015 | 2FE.......
256853 AA 0| DOLPHIN ENERGY 5.888 06/15/2019.........ccccoouermvmuerunnnnns R.. | 06/15/2015| Sinking Fund Redemption 322,700 322,700 | ......... 321,893 322,282 67 67 322,700 0 9,500 |.06/15/2019 | 1FE.......
258257 AA 2| DORIC NIMROD AIR 2012-1B 6.50 05/30/2021................ | R.. | 05/30/2015| Sinking Fund Redemption 328,818 | ... 328,818 | ......... 328,818 | ........328,818 0 328,818 0 .05/30/2021 | 2FE........
258258 AA  0|DORIC NIMROD AIR 2012-1A5.125 11/30/24.................. R.. | 05/30/2015| Sinking Fund Redemption..................cccceeveeee | coocsvevecsciievaces | covvivivice 17,147 | ......... 17,147 | e 117,147 | ....... 118,614 (1,467) (U0 [ IS 117,147 0 .11/30/2022 | 1FE.......
26067 AA 3| DOW CHEMICAL CTL 5.18 3/15/2034............cooovvvevvcrerennns .| 06/15/2015| Paydown 88,446 88,446 88,844 | ...........88,825 9) 9) 88,446 0 1,910 |.03/15/2034 | 2.....
26223N  AE 5| DRUG 2012-1 A2 ABS 5.80 07/15/2024............cccvevevrrvrenn ceere | 04/15/2015] MBS PaydOwn...........cccvvvervvvvcrnrecenenecnscneensenes [ v | covevenens 1,083,077 | ....1,083,077 | ..... 1,082,888 | ......1,082,980 23 X [ I 1,083,077 0 31,409 |.07/15/2024 | 2AM...
26223U AD 1| DRUGB 2014-1 A2 ABS SNR PT 3.484 07/23................... | ..... | 04/15/2015] MBS Paydown 206,821 | ......... 206,821 | ........ 206,818 | ........206,817 (1) (1) 206,821 0 3,603 |.07/15/2023 | 2AM...
26250D AC 7| DRSLF 2012-24A A CLO FLT 11/2023........cccvvveverevererererens ... | 05/15/2015| MBS Paydown, ....1,500,000 | ......7,500,000 | ......7,500,000 | ......7,500,000 (U [N I, 7,500,000 0 62,454 |.11/15/2023 | 1FE.......
263534 BQ 1| DUPONT EINEMOUR 5.25 12/15/2016...........ccccoooooececee | - | 04/28/2015| Cash Tender. ....3,868,961 | .....3,599,000 | ......3,586,547 | ......3,596,029 2,971 2,971 3,599,000 269,961 269,961 31,404 |.12/15/2016 | 1FE.......
263588 AA 6| DUANE 2006-3A A1 CLO FLT 01/11/21..cccccveveicvcrcrcrcrens ... | 04/11/2015| MBS Paydown, 283,897 | ......... 283,897 | ......... 266,863 | ........ 275,811 | coooverevernrencenncrcnnnens [ v (449,289) | ..ovvvvvvverrrrrerrrrrens [ v (449,289) 283,897 0 697 |.01/11/2021 | 1FE......
26441Y AU 1| DUKE REALTY 6.75 03/15/20........ccocoueueesesecrressssessssrcrecsies ceeee | 04/03/2015] Cash TENET...........ccuuueruummmmmummmmmmemmmmsesesmmnsnnns [ orsmmmmmmmmmmananns | eoverenend 6,075,800 | ......5,000,000 | ...... 5,012,950 | .....5,007,679 (69) ((CIC)]) PSPPI IS 5,007,610 | coovvereceerceeerneceees | v 1,068,190 | ......... 1,068,190 .....185,625 | .03/15/2020 | 2FE.......
26882P AS 1| ERAC USA FINANCE 5.60 05/01/2015..........cccoccecererecrccree ..... | 05/01/2015| Maturity. 2,000,000 | ......2,000,000 | ...... 1,996,920 | ......1,999,871 130 130 2,000,000 0 56,000 |.05/01/2015 | 2FE.......
26971H AB 8| EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39................... R.. | 06/15/2015| MBS Paydown 87,500 | ...........87,500 87,495 87,495 0 0 87,500 0 1,540 |.12/15/2039 | 1FE.......
27876G  BH 0| ECHOSTAR DBS 7.75 05/31/15.........ccccceevmcvvcrscvccsccvccccnns ..... | 05/31/2015| Maturity. 2,000,000 | ......2,000,000 | ...... 2,010,000 | ......2,000,979 (979) (979) 2,000,000 (VN I 77,500 |.05/31/2015 | 3FE.......
28108P AA 4| ESLFT 2012-A AP ABS FLT 10/01/2025.. .| 04/01/2015| MBS Paydown, 153,969 .153,969 154,738 135,498 19,255 19,255 ...153,969 0 2,685 |.10/01/2025 | 1FE......
28108P AB 2| ESLFT 2012-A AT ABS FLT 10/01/2025..........cococverevrrerennne <ierr | 04/01/2015] MBS Paydown...........ccocvcvvvvvverveveerecvnvnernnenenes [ cosesiessississssie | covssiiiiis 152,563 | ........ 152,563 | ......... 152,821 | ........152,563 (U [ [P 152,563 0 2,449 |.10/01/2025 | 1FE......
29977H AD 2| EVEREST ACQ FIN 6.875 05/01/2019........ccccermmermrmmermnenens .| 05/28/2015] Cash TNDE...........cuuurermmmmmmmmmmmmmmmmmmmmemmmmmmnnnes | renmsmmmnmnanns | ceverevens 1,037,880 | .....1,000,000 | ...... 1,000,000 | ......1,000,012 (12) (] [ 1,000,000 37,880 37,880 39,531 | .05/01/2019 | 4FE......
30605X AA 1| FWAY 2012-1 A2 ABS 4.21 10/15/2042..........cooceueuvcrerecer. ..... | 06/15/2015| MBS Paydown, 90,362 | ..........90,362 | .......... 90,743 | ...........90,644 (22) (22) 90,362 0 1,585 |.10/15/2042 | 1FE.......
30605X AC 7| FWAY 2015-1A A2 ABS PT SNR 4.213 11/42...........co ..... | 06/15/2015] MBS Paydown, 15,000 | ..........15,000 | .......... 15,000 0) 0) 15,000 0 174 | 11/15/2042 [ 1FE.......
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31307# AA 9| CORPUS CHRISTI (FDL) CTL 4.537 2/15/35........cccencc .| 06/15/2015 Paydown 36,872 36,872 36,878 | ..........36,601 (686) (686) 36,872 0 (21,888) | .02/15/2035 | 1....
31331F AB  7|FEDEX 1993 TRUST A2 8.76 05/22/2015...........cocvvvurrvenens ... | 05/22/2015| Maturity. ATABT | ... AT 46T | ....cc... 59,001 [ .........48,117 (650) (650) 47,467 0 2,079 |.05/22/2015 | 1FE.......
316817 AA  3|57TH STMTGE 7.125 6/01/2017......cccccvcccccvcccccrccccircrcs ... | 06/01/2015| Sinking Fund Redemption...............c.ccccceveeees | covvsrerevsccreveces | covesvcvicn 127,389 | ....... 127,389 | ......... 121,582 | ........126,431 253 I [T (SO 127,389 0 3,761 |.06/01/2017 | 1FE.......
319477 AF 2| FIRST-CITIZENS 5.12506/01/2015 .| 06/01/2015| Maturity. 7,000,000 | ......7,000,000 | ...... 6,981,310 | .....6,998,974 1,026 1,026 7,000,000 0 .240,163 |.06/01/2015 | 2FE.......
319963 ZE  7|FIRST DATA REVOLVER PR+300 9/24/2016.................... | ..... | 06/02/2015] PQydOWN.........ooovvvvvvvvvvvrvvvvevensvvvsnsnsnsssssssssnsnnns | conensssssessseseess | covivens 7,220,313 | ....7,220,313 | ..... 7,220,313 0 (U [N I 7,220,313 (VN I 16,492 |.09/24/2016 | 3FE.......
319963 ZF  4|FIRST DATA REVOLVER LIBOR+400 9/24/2016.............. | ..... | 06/02/2015] PAydOWN............coovvvvvevvrevrvevemrnvvsmsnsssssnsnsssnsnnns | conensssssesssssesss | o 5451521 | .....5451521 | ... 5,451,521 1 IR (USSR [ 5,451,521 0 0 f s 17,122 | .09/24/2016 | 3FE......
32027N  ZL 8| FFML 2006-FFH1 A4 SEQ FLT 01/25/2036.............cc0c0nneer .| 06/25/2015| MBS Paydown, 314,8% | ........ 314,89 | ......... 243,257 ....279,708 (14,003) (14,003) 314,896 0 648 |.01/25/2036 | 1FM......
32028H AD 5| FFML 2006-FF10 A4 SEQ FLT 07/25/2036.............cooreverene vverr | 06/25/2015] MBS PaydOWN........cvvvvvererererrrererneerennseenseeeeees | cvssaresssssssassse | cvsssvessene 769,533 | ......... 769,533 | ...oove.s 717,042 ....731,286 2,820 2,820 | cooverererenererennrenes | s 769,533 0 1,009 |.07/25/2036 | 1FM......
32051G FM 2| FHAMS 2005-FA1 1A2 SEQ 5.50 03/25/2035.................. | ..... | 06/25/2015| MBS Paydown, 69,053 69,053 | ........... 67,758 68,018 568 568 69,053 0 1,588 |.03/25/2035 | 1FM......
32051G NS 0| FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35.... .| 06/25/2015| MBS Paydown, 31171 23,495 23,260 5,611 5,611 31171 0 84 |.06/25/2035 | 1FM......
32051G XV 2| FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35.............. ..... | 05/25/2015| Pass-Through Lo (236) 0 (253) 253 253 (3)].11/25/2035 [ 1FM......
32051G XV 2| FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35.............. ... | 05/31/2015| Book Value Adjustment. 0 253 (253) (253) .11/25/2035 | 1FM......
32051G XV 2| FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35.............. .....| 06/25/2015| MBS Paydown 633,665 633,665 | ........ 589,961 ....568,590 68,078 68,078 633,665 (U I 11,113 | .11/25/2035 | 1FM......
32051G Y2 5| FHASI2006-AR12A1 SEQ SSNR CSTR 05/36................. .....| 06/25/2015| MBS Paydown 34,797 | ......34797 | ......... 21,922 23,750 8,359 8,359 34,797 0 400 | .05/25/2036 | 1FM......
32051S  AA 7| FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035...................... | ..... | 06/25/2015| MBS Paydown, 353,273 353,273 | ......... 242,875 239,470 75,950 75,950 353,273 0 973 |.04/25/2035 | 1FM......
32056) AA 2| FHASI2007-AR3 1A1 SEQ SSNR CSTR 11/37....cvvvvvvvee ..... | 05/25/2015| Pass-Through Loss (902) (615) 0 (902) 902 902 (7).11/25/2037 [ 1FM......
32056) AA 2| FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37......covvvvvee .... | 05/31/2015| Book Value Adjustment. 0 902 (902) (902) .11/25/2037 [ 1FM......
32056) AA 2| FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37......cvvvvvve ..... | 06/25/2015| MBS Paydown, 363,250 363,250 | ........ 236,695 | .........237,447 3,808 3,808 363,250 0 4214 | 11/25/2037 [ 1FM......
32113J CF 0| FNLC 2005-4 A3 SEQ FLT 02/25/2036..........c..ccrvverererererene ..... | 06/25/2015| MBS Paydown, 360,912 | ......... 360,912 | ......... 278,353 | ........317,523 3,391 3,391 360,912 0 672 |.02/25/2036 | 1FM......
337738 AG 3| FISERVINC 6.80 11/20/2017......coovvvvcrrrrncerrnrnccrennceeenncnceens ..... | 06/18/2015| Make Whole Call 2,262,745 | .....2,000,000 | ...... 1,993,420 | ......1,997,630 2,370 2,370 2,000,000 262,745 262,745 | ..........cc. 78,578 |.11/20/2017 | 2FE.......
347466 AE 4| IRWIN LAND LLC 5.3 12/15/35.........cocvcccvevcccvcrmmniirnnnnnns .| 06/15/2015| Sinking Fund Redemption..................cccceeeeves | covvsrevevsccreveces | covviiccice 141,910 | ........ 141,910 | e 133,457 | ........134,669 203 PIVCTH VORI (SO 141,910 0 3,761 |.12/15/2035 | 2FE.......
360271 AE 0| FULTON FINANCIAL 5.35 04-01-15 NC......cccocconecererevere ceeee | 04101/2015] MALUTIY.......ooooeeeccccsrisscsicrccsscrisiciririiis [ iisinininns | oveveiend 8,000,000 | ......8,000,000 | ...... 8,037,757 | .....8,003,803 (3,803) (10X Y IS 8,000,000 0 ....214,000 | .04/01/2015 | 2FE.......
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28............cocvvvvvevees ..... | 04/25/2015| MBS Paydown 8,886 8,886 9,173 8,896 107 (149) (42) 8,886 0 168 |.12/25/2028 | 6FM......
36159X AC 4| GECMC 2007-C1 A3 SEQ 5.481 12/10/2049.................... cverr | 06/10/2015] MBS Paydown...........ccvcvevvvvveerveveennvvnenenseenenes [ cosesvessisciisssie | covsiviiiis 17,185 | ........ 117,185 | ......... 104,588 | ........117,185 (U [ [P 117,185 0 3,211 |.12/110/2049 | 1FM......
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033.....................| ..... | 06/25/2015| MBS Paydown 15,189 | ........15,189 | .......... 11,962 | ..........13,969 553 553 15,189 0 288 |.04/25/2033 | 1FM......
36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35........... | ..... | 06/25/2015| MBS Paydown 64,774 | .......04774 | ... 61,551 63,796 (1,967) (1,967) 64,774 0 930 |.07/25/2035 | 1FM......
36190G AA 6| GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37............. | ..... | 06/26/2015| MBS Paydown, v 1,631,965 | .....1,631,965 | ......1,587,849 | ......1,607,860 2,018 2,018 coeenen 1,631,965 (VN IO 41,460 |.01/26/2037 [ 1FM......
36190K AE 9| GSMS 2009-RR1 GGA SEQ CSTR 07/12/2038................. ... | 06/12/2015| MBS Paydown, 3,788 3,788 | oo 4,063 3,849 (66) (66) 3,788 0 99 |.07/12/2038 | 1FE.......
36190K BJ 7| GSMS 2009-RR1 MLA SEQ CSTR 12/14/2049................ .| 05/14/2015] MBS Paydown...........ccocovccervvceeerncnecncnseneensenes | ovvsvevsvssiisiins | wovevenens 1,501,500 | .....1,501,500 | ...... 1,386,424 | .....1,470,945 27,238 27,238 | oo | v 1,501,500 0 26,218 |.12/14/2049 | 1FE......
36192E AB 7| GTP CELLULAR 12-2 A 4.336 03/15/2019...........ccccoooeooooee | ... | 06/15/2015] Sinking Fund Redemption. 52,710 52,710 52,710 52,710 0) 0) 52,710 0 952 |.03/15/2019 | 1FE.......
362251 AA 8| GRD HOLDING Il 10.75 06/01/2019............ccomrvverervverernnens .| 06/05/2015| Call 3,241,890 | .....3,000,000 | ...... 3,000,000 | ......2,999,757 244 LN IR (B 3,000,000 241,890 241,890 ....164,833 |.06/01/2019 | 4FE.......
36228F G7 5| GSR 2004-3F 2A4 PAC 5.50 2/25/2034.............cocvvvvvcvrvcncns <verr | 06/25/2015] MBS Paydown...........ccocvevvvvvevrvereernnvnanenneenenes [ cosesvessisiiisssie | covvsiiiiins 113,094 | ........ 113,094 | ......... 112,485 | ........112,630 145 145 | e | 113,094 0 2,821 |.02/25/2034 | 1FM......
3622EA AA 8| GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047. .| 06/25/2015| MBS Paydown, 52,435 52,435 .34,542 33,971 6,046 6,046 52,435 0 50 |.03/25/2047 [ 1FM......
362332 AE 8| GSMS 2006-GG8 A4 SEQ 5.56 11/10/39...........c.ccce0eeeeeccc. | ... | 06/10/2015| MBS Paydown 283,994 283,994 | ....... 280,111 282,760 833 833 283,994 0 7,035 |.11/10/2039 | 1FM......
362341 BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035..........cccoceeeee | ceere | 06/25/2015] MBS P@YOWN.......ovevvvvvererrrerernrnrnnennennennenseenes | cvssssesasssesassses | cvsssresiene 198,702 | ......... 198,702 | oo 194,728 | ........195,674 (1,394) (RIRIZ) [ IS 198,702 0 1,009 |.06/25/2035 | 1FM......
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046...................... | ... | 06/25/2015| MBS Paydown 357,886 | ......... 357,886 | ......... 253,081 | ........213,566 (72,594) (72,594) 357,886 0 545 | .05/25/2046 | 1FM......
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36244S AD 0| GSAA 2006-13 AF4 SEQ STP 07/25/2036............cocvvvevenees ..... | 06/25/2015| MBS Paydown, 358,809 | ......... 358,809 | ......... PZYRCYA T ./ N (172 I [ 138,984 | ...oovevvveverevevererinns | cveverenenes 138,984 358,809 0 5,817 |.07/25/2036 | 1FM......
36246M AK 5| GTP ACQUISITION 4.347 06/15/2016............ccovrvvererererenens ... | 05/29/2015| Make Whole Call ........13,000,000 | ....13,000,000 | ....13,000,000 | ....12,999,995 5 L2 [ I 13,000,000 0 257,439 |.06/15/2016 | 1FE.......
362631 AB 9| GSR2006-OA12A1 SEQ SSNR FLT 08/25/2046.............. ..... | 06/25/2015| MBS Paydown, 275,96 | ....... 275,956 | ........ 219,730 | .........233,286 21,758 21,758 275,956 0 342 |.08/25/2046 | 1FM......
362669 AV 5[ GSR 2007-4F 6A1 SEQ 6.0 06/25/22027. .| 06/25/2015| MBS Paydown, 26,818 26,818 .24,857 25,200 638 638 26,818 0 655 |.06/25/2027 | 1FM......
362669 AV 5| GSR 2007-4F 6A1 SEQ 6.0 06/25/22027.............ccovvvvevenene .....| 06/25/2015| Pass-Through Loss 2,221 2,059 0 2,221 (2,221) (2,221) 55 |.06/25/2027 [ 1FM......
362669 AV 5| GSR 2007-4F 6A1 SEQ 6.0 06/25/22027.............ccovrvvevenene ... | 06/30/2015| Book Value Adjustment. 0 (2,221) 2,221 2221 06/25/2027 [ 1FM......
36298G AA 7| GSPA MONETIZATION TR 6.422 10/09/2029................... | ..... | 06/09/2015| Sinking Fund Redemption. 76,691 | ..o 76,691 | e 77,765 | ..........77,541 (26) (26) 76,691 0 2,053 |.10/09/2029 | 1FE.......
368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16.........cccovvvrerrrrrecrrrrenens ..... | 06/20/2015| Sinking Fund Redemption 17,396 | .rvrrerrn 17,396 | oo 16,721 | ..........17,165 224 224 17,396 0 485 |.09/20/2016 | 3FE.......
37952U AB 9| SEACO 2013-1A A ABS 2.98 04/17/2028..........ccccuuuvvcrreenes | Re. | 06/17/2015] MBS PAYAOWN........cccveveccrssssersssssressesreres | eovvereriviverinines | eovverennenns 468,750 | ........ 468,750 | ........ 462,089 | ........462,770 518 518 | covvvveveerrereerrerenes | ovriniinnnns 468,750 0 5,802 |.04/17/2028 | 1FE.......
37952U AC 7| SEACO 2013-2A A ABS 3.67 11/17/2028. .| 06/17/2015] MBS Paydown 87,500 87,500 87,494 0 0 87,500 0 1,338 |.11/17/2028 | 1FE......
37952U AD 5| SEACO 2014-1A A1 ABS SNR 3.19 07/17/24................... | R.. | 06/17/2015] MBS Paydown 250,000 | ........ 250,000 | ........ 249,948 | ........249,949 4 4 250,000 0 3,323 |.07/17/2029 | 1FE.......
37954T AA 2| GSFI2015-1 B1 ABS SNR 2.74 01/18/2030...........ccocceeurcrs R.. | 06/18/2015| MBS Paydown 290,727 | ......... 290,727 | ......... 290,718 7 7 290,727 0 2,701 |.01/18/2030 | 2AM......
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36............ccccooeoeneecce | e | 06/25/2015] MBS PaYdOWN........ccocrcscrcciccscsiscscsiccsisiiiss [ eoiiiviviiviviiiinns | eovivviiiinns 198,576 | ........ 198,576 | ......... 198,576 | ........115,496 21,030 PACRVCIU [SSRRRRRIT I 198,576 0 5,236 | .05/25/2036 | 1FM......
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36...............c........... | ... | 06/25/2015] Pass-Through Loss [ 3y (VI IS 4,270 0 0 116 |.05/25/2036 | 1FM......
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1/15/2029..........ccoececcveccccrcvcccrene .....| 06/15/2015| MBS Paydown 11,049 | ... 11,049 | ......... 11,390 | ...........11,049 0 11,049 0 320 |.01/15/2029 | 1FE......
39678W AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34........ccoeuvvvcrmmmrrecrrennees | oo | 06/25/2015] MBS Paydown. 83,851 83,851 83,432 83,188 344 344 83,851 0 1,779 |.09/25/2034 | 1FM......
40256B AG 7| GULFS2006-1A D CLO MEZ FLT 08/21/2020...........cccocee. | cece. | 05/21/2015] MBS PYAOWN.....oovvvvvvvevevrveveerevrenrennenrerennnenes | sveeessssssssssseess | coveveres 3,750,000 | ......3,750,000 | ... 3,678,125 | .....3,711,885 38,115 38,115 3,750,000 0 34,799 |.08/21/2020 | 1FE.......
40537V AC 3| HLA2012-2A A CLO FLT 12/20/2024..........ccorovevererevererennns ... | 06/08/2015| BARCLAYS CAPITAL ceeennnnn3,495,100 | ......3,500,000 | ......3,500,000 | ......3,500,000 0 3,500,000 (4,900) (4,900) 27,904 |.12/20/2024 | 1FE.......
41161G AC  7|HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36................ | ..... | 06/21/2015| MBS Paydown, 19,330 | .00 19,330 | oo 13,627 | ..........13,052 1,987 1,987 19,330 0 29 |.07/21/2036 | 1FM......
41161P  EX  7[HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034..................... ceees | 06/19/2015] MBS Paydown..........coovvvevevvenneneneennnnnecennneeeees [ cosesvesesssisessie | cevesiessens 129,572 | ......... 129,572 | oo 103,982 | ........105,917 13,808 13,808 | ooovvceceecercrccercies | i 129,572 0 1,231 |.06/19/2034 | 1FM......
41161P TN 3[HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35................... | ..... | 06/19/2015| MBS Paydown 76,680 | ..........76,680 | .......... 53,649 | .........49,319 (13,182) (13,182) 76,680 0 149 |.11/19/2035 [ 1FM......
41161P UK  7[HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45............. | ..... | 06/19/2015] MBS Paydown............c.cocvvvvevmvevmerevrcnrnnncnnnnes | cosesvevsssscsaiases | covssvevien 123,506 | ........ 123,506 87,106 89,208 5873 LXCTET (PR I 123,506 0 186 |.08/19/2045 [ 1FM......
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46................ | ..... | 06/19/2015| MBS Paydown 11,801 | ..........11,801 8,379 6,922 (2,613) (2,613) 11,801 0 17 |.09/19/2046 [ 1FM......
411707 AA 0| HNGRY 2013-1A A2 ABS 4.474 03/20/2043..............ccovnene .....| 06/20/2015| MBS Paydown 31,875 | ........31,875 | ......... 31,875 | .........31,875 0 0 31,875 0 713 |.03/20/2043 | 2AM......
413875 AL 9| HARRIS CORP 6.375 06/15/19........ccooommveemmmmmrvvimmrvnrinninnnnns ..... | 05/27/2015| Make Whole Call 2,370,930 | ......2,000,000 | ...... 1,993,820 | ......1,996,785 3,215 3,215 2,000,000 370,930 370,930 57,375 |.06/15/2019 | 2FE.......
42249% AA 7| HEALTHPARTNERS INC 2013 4.61 5/15/2030................. ..... | 05/15/2015| Paydown 502,432 502,432 502,432 502,418 14 14 502,432 (/) [ 11,581 |.05/15/2030 | 1...........
42823C AD 2| HICDO 2007-6A C CLO MEZ FLT 06/09/2019........cccccuunner ..... | 06/09/2015| MBS Paydown, vereren8,450,000 | ......6,450,000 | ......6,337,453 | ......6,378,787 71,213 71,213 cveeennn8,450,000 0 34,231 |.06/09/2019 | 1FE.......
437084 PQ 3| HEAT 2005-7 2A4 SEQ FLT 01/25/2036...........cccoeesccrerecn. ..... | 06/25/2015| MBS Paydown, 362,241 362,241 | ........ 307,452 | ........343,527 44 44 362,241 0 813 |.01/25/2036 | 1FM......
43710K AC 0| HEAT 2007-2 2A2 SEQ FLT 07/25/2037.........cooocvevvvererinens ..... | 06/25/2015| MBS Paydown, 883,454 | ........ 883,454 | ........ 527,128 | ........706,272 45,384 45,384 883,454 0 1,181 |.07/25/2037 | 1FM......
43710M  AA 0| RFMS22007-HSA1 A SEQ FLT 02/25/2037..............cccucce. | ..... | 06/25/2015] MBS Paydown 17,810 | .oeeeee 17,810 | 12,176 2,640 3,387 3,387 17,810 0 21 |.02/25/2037 | 1FM......
437690 AX 8| HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34.................... | ..... | 06/25/2015] MBS Paydown 205,415 205415 | ......... 178,711 | ........186,342 3,606 3,606 205,415 0 556 |.07/25/2034 | 1FM......
44841A  AA 6| HUTCH WHAMPOA 4.625 09/11/2015.........covcvevvvvrcrrrrrenens R.. | 05/27/2015| BARCLAYS CAPITAL 6,062,340 | ......6,000,000 | ...... 5,989,740 | ......5,998,665 798 798 5,999,463 62,877 62,877 200,417 |.09/11/2015 | 1FE......
449786 AA 0] ING BANK NV 5.125 05/01/2015.. . | 05/01/2015| Maturity 500,000 .500,000 473,055 498,913 1,087 1,087 500,000 0 ......12,813 |.05/01/2015 | 2FE......
44986E  AA  3|INGIM 2012-3A A CLO FLT 10/15/2022.........coocovvvvvvrrrrenes ..... | 04/15/2015| MBS Paydown ........19,000,000 | ...19,000,000 | ....18,936,521 | ....18,940,684 59,316 59,316 | ..oovvvvvvevrrrrrrrrnens | e 19,000,000 0 .....162509 |.10/115/2022 | 1FE......
44986E AC  9|INGIM 2012-3A B CLO FLT 10/15/2022.......ccvvvevvveverrrerennes cvere | 04/15/2015] MBS PaydOWN......oovvevrvvverrrrneenrrrerennenseseenseses [ mssnmmmsmnnnns | cererenend 6,429,000 | .....6,429,000 | ...... 6,407,591 | ......6,407,122 21,878 21,878 | covvvvevvvrerrerrenrenes | eeverenend 6,429,000 0 87,490 |.10/15/2022 [ 1Z.........
45112A  AA 5[ICONX 2012-1A A ABS 4.229 01/25/2043..........ccovvvverrrrrens ceeee | 04125/2015] MBS Paydown...........ccvvvevevvvenenevnenneneenenneeeenes | cvvesversssserensies | covvsvissens 139,710 | ...cceee. 139,710 | e 139,710 | ........139,716 (4) (U] (ORI I 139,710 0 2,954 | .01/25/2043 | 2AM......
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45138L AU  7|IDAHO POWER CO 6.02507/15/2018 MTN........ccoccvevcuers . | 04/23/2015| Make Whole Call cereenn 8,595,720 | ......4,000,000 | ......4,000,000 | ......4,000,000 0 <veeenen 4,000,000 595,720 595,720 | ..........186,106 |.07/15/2018 | 1FE.......
45254N  JB  4]IMM 2004-4 2A1 SEQ STP 9/25/2034........coovcvvvvrervcrrcrrrcans .| 06/25/2015| MBS Paydown, 69,690 69,690 67,053 | ...........67,198 (231) (231) 69,690 0 1,290 |.09/25/2034 [ 1FM......
45254N MZ  7]IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.................... .| 06/25/2015] MBS Paydown..............cocccvvvvervevecrnnnennenenncenes | cosessesesssereseie | covviieiiees 145,316 | ........ 145316 | ......... 118,068 | .......121,071 (15,351) (RETCISHD O [N 145,316 0 407 |.04/25/2035 | 1FM......
45254N  NT 0] IMM 2005-3 M1 MEZ FLT 08/25/2035.. .| 06/25/2015| MBS Paydown, 68,907 68,907 38,866 6,681 3,093 3,093 68,907 0 221 1.08/25/2035 | 1FM......
45254N NT 0] IMM2005-3 M1 MEZ FLT 08/25/2035............ccccooecereveccrevns .| 06/25/2015] Pass-Through LOSS...............ccuwrmwemmrevemesesenns | covvsvsesnnns | ovmsmmmsmsssmsssasmsssnnnes | covvess 111,969 | ........... 57,490 0 0 309 |.08/25/2035 | 1FM......
452547 TN 4| IMSA 2006-1 2A1 SEQ FLT 5/25/36..........cccoccevevevevcvevcccccs [ wovee 06/25/2015) MBS Paydown 4752 | .........4752 3,326 3,592 977 977 4,752 0 11 1.05/25/2036 [ 1FM......
456606 HK 1] INDYL 2005-L2 A1 SEQ FLT 10/25/2013.......cccererererererne .| 06/25/2015| MBS Paydown. 3273 3,273 2,668 70 70 3273 3273 12 |.10/25/2013 | 6*..........
456606 HK  1]INDYL 2005-L2 A1 SEQ FLT 10/25/2013.......cccurverererererne .| 06/30/2015| Book Value Adjustment. 0 3273 (3,273) (3,273) .10/25/2013 | 6*.........
45660L PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/36................. .| 06/25/2015| MBS Paydown, 19,365 ..19,365 | oo 11,328 386 19,535 19,535 19,365 0 398 |.06/25/2035 | 1FM......
45660L PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35 .| 06/25/2015| Pass-Through Lo 28,041 .16,358 0 17,616 0 541 1.06/25/2035 | 1FM......
45660L PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35................. .| 06/30/2015| Book Value Adjustment. 0 (17,616) 0 .06/25/2035 | 1FM......
45660N KZ 7| RAST 2002-A14J A10 NAS SSNR 5.75 01/33.......ccccoomwveees [ wonne 06/25/2015) MBS Paydown 86,918 86,918 87,995 87,766 1,729 1,729 86,918 0 2,410 |.01/25/2033 | 1FM......
45660N LD 5| RAST 2002-A14J B1 MEZ 5.75 01/25/2033...................... .| 06/25/2015| MBS Paydown, 13,424 L3424 ) 11,578 | .........12,244 (2,368) (2,368) 13,424 0 377 |.01/25/2033 | 1FM......
45660N W6 8| RAST 2004-R2 A3 Z 5.50 08/25/2034.............cooovvvvvvvevvenrnns | ooee 06/25/2015] MBS Paydown............ccccccceeseccscsccvecsesiesscnienss | wovvivevevvnmvinnnns | covevvivnnnns 133,584 | ........ 133,584 | ......... 139,762 (5,749) ((ZZ)] R IS 133,584 0 937 |.08/25/2034 | 1Z.........
45660N X9 1] INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34................... .| 06/25/2015| MBS Paydown, 18,333 | .........18,333 | .......... 15,033 | ..........15219 (3,902) (3,902) 18,333 0 203 |.10/25/2034 | 1FM......
45661F AB 7| INDYL 2006-L2 A2 SEQ FLT 6/25/2039.......cvsvevrssrerrrrrers .| 06/25/2015| MBS Paydown. 13 13 10 0 0 13 13 (1,196) | .06/25/2039 | 6*.........
45661F AB 7| INDYL 2006-L2 A2 SEQ FLT 6/25/2039.......ccevcvrrrrrrrrrrrers .| 06/30/2015| Book Value Adjustment. 0 13 (13) (13) .06/25/2039 | 6*.........
45661X AB  8|INDX2006-AR13 A2 SEQ SSNR FLT 07-25-36................. .| 06/25/2015| MBS Paydown, 237,819 237,819 | ..o 142,543 ....148,212 7,007 7,007 237,819 0 457 | .07/25/2036 | 1FM......
460146 CG 6| INTL PAPER CO 4.7502/15/2022.........ccooovvvervvvcrrrcecrrccnenens .| 06/15/2015| Cash Tender. 47,971 | ceeei43,000 | ... 48,342 47,131 (247) (247) 46,884 1,087 1,087 1,138 |.02/15/2022 | 2FE.......
462613 AE 0| IPALCO ENTPRS IN 7.25 04/01/2016.........ccooeecerucrecrucrercc .| 06/30/2015] Cash Tender..............cuuuuemuemmmmmmmmmmmememmmnannns | msmmmmmnnnnnns | woveveeens 1,048,720 | .....1,000,000 | ......... 985,260 ...997,074 2,926 L3 [N B, 1,000,000 48,720 48,720 54,174 |.04/01/2016 | 3FE.......
46616M AA 8| HENDR 2010-3A A ABS 3.82 12/15/2048..............cccccoeccvs .| 06/15/2015| MBS Paydown, 85,107 85,107 85,090 85,001 (7) (7) 85,107 0 1,344 | .12/15/2048 | 1FE.......
46616M AB 6| HENDR 2010-3A B ABS 6.85 12/15/2050.............cccccccccvs | wovee 06/15/2015) MBS Paydown 32,853 32,853 32,852 32,852 0 0 32,853 0 930 |.12/15/2050 | 1FE.......
46616P AA  1[HENDR2011-1AAABS 4.70 10/15/2056...........cccovvvvvrvrrers | covee 06/15/2015] MBS Paydown............cccococeevcccscsccsscsesiesscnienss | covvvvevvvinnninnnns | covvvveinnnns 103,748 | ........ 103,748 | ........ 103,721 ...103,724 4 LN OO (SO 103,748 0 2,048 |.10/15/2056 | 1FE.......
46616Q AA 9| HENDR 2011-2A A ABS 4.94 09/15/56..........ccccoceoececcrereccs .| 06/15/2015| MBS Paydown, 97,206 .97,206 | ... 97,150 ..97,137 (2) (2) 97,206 0 2,010 |.09/15/2056 | 1FE.......
46616V  AA 8| HENDR 2012-1A AABS 4.21 02/16/2065............ccovvvvvrerrecs | covee 06/15/2015) MBS Paydown 52,483 52,483 52,471 52,468 (7) (7) 52,483 0 881 |.02/16/2065 | 1FE.......
46617A  AA 3| HENDR 2012-3A A ABS 3.22 09/15/2065.........ccocoeeererrrrere .| 06/15/2015| MBS Paydown, 64,107 64,107 | 64,064 ....64,068 0) 0) 64,107 0 856 |.09/15/2065 | 1FE.......
46617F AA 2| HENDR 2013-1A A ABS 3.22 03/15/2067.........cccoruvmvevenernns .| 06/15/2015| MBS Paydown, 92,106 92,106 92,042 92,044 (5) (5) 92,106 0 1,237 | .04/15/2067 | 1FE.......
466170 AA 4| HENDR 2013-2A A ABS 4.21 03/15/2062.........ccooueerrerrrreee .| 06/15/2015] MBS Paydown............cccvveeveveneneeneennnnnsenneneenes | covesressssseressies | covesrersens 130,492 | ......... 130,492 | ......... 130,462 ...130,454 (14) (UL [T I 130,492 0 2,303 |.03/15/2062 | 1FE.......
46617L AA 9| HENDR 2013-3A AABS 4.08 07/15/41.......coocevvvvcerrrrcrccnnnn .| 06/15/2015| MBS Paydown, 216,102 | ......... 216,102 | ......... 215,927 ....215,934 8 8 216,102 0 3,705 |.01117/2073 | 1FE......
46617T AA 2| HENDR 2014-1A A ABS SNR 3.96 03/15/2063.............cccc. | -ecee 06/15/2015] MBS Paydown..........ccccccceceesecceveccrevsssiesscnienes | eovvivevivinnnininns | eovvvnivnnnns 136,819 | ........ 136,819 | ... 136,742 ....136,746 (6) (()] [T I 136,819 0 2,300 |.03/15/2063 | 1FE.......
46618A AA 2| HENDR 2014-2AAABS 3.6101/17/2073........coovvvvvvvvvccrrens | o 06/15/2015] MBS Paydown 35,036 35,036 35,013 35,014 2 2 35,036 0 483 | .01117/2073 | 1FE.......
46618H AA 7| HENDR 2014-3A A ABS SNR 3.50 06/15/2077.................. .| 06/15/2015] MBS Paydown............c.cccccvvveervvveerennnanennnenenes | cosesvevsisciiessies | covsivciices 100,834 | ........ 100,834 | ......... 100,788 ....100,788 (7) ([0)) [T I 100,834 0 1,592 |.06/15/2077 | 1FE.......
46618L AA 8| HENDR 2015-1A A ABS SSNR 3.26 09/15/2072. .| 06/15/2015| MBS Paydown, 80,826 80,826 80,274 (130) (130) 80,826 0 309 |.09/15/2072 | 1FE......
466247 L6 8| JPMMT 2006-A2 IIB1 MEZ SEQ CSTR 08/25/34............... .| 06/25/2015| MBS Paydown, 40,444 | ..........40,444 38,548 38,657 121 121 40,444 0 415 | .08/25/2034 | 1FM......
466247 RP 0| JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035...........ccocrevenes | -ooe. | 06/25/2015] MBS Paydown 262,691 262,691 233,139 ...234,211 15,012 15,012 262,691 0 2,800 | .07/25/2035 | 1FM......
46625Y CV 3| JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41.........ccccoeeeueuueee | ... | 06/15/2015| MBS Paydown 227,589 227,589 229,125 227,589 0 227,589 0 4,180 |.07/15/2041 [ 1FM......
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46626L FL 9| JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035.................... | ..... | 06/25/2015] MBS Paydown 352,337 352,337 330,647 | .........335,092 (9,101) (9,101) 352,337 0 552 |.05/25/2035 | 1FM......
46627M AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.................. ..... | 06/25/2015| MBS Paydown, 68,860 ....68,860 66,256 52,055 16,033 16,033 68,860 0 1,451 |.12/25/2035 | 1FM......
46627M AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.................. ..... | 06/25/2015| Pass-Through Lo ....24,385 23,463 0 0 522 |.12/25/2035 | 1FM......
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36. .| 06/25/2015| MBS Paydown, 32,474 32,474 33,072 25,292 308 308 32474 0 336 |.03/25/2036 | 1FM......
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36................... | ..... | 06/25/2015| Pass-Through Loss. L1399 | 11,427 0 0 92 |.03/25/2036 | 1FM......
46627M  CY 1| JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36............. <ierr | 06/25/2015] MBS Paydown...........ocvcvcvvvvveerveveerervcennrenenenes [ cosesvevssssissssie | covssiisi 447,987 | ........ 447,987 | ........ 367,349 | .........368,674 5,700 5,700 | covvvvevevenmvevvnmrenes | s 447,987 0 4,942 |.03/25/2036 | 1FM......
46627TM  EC 7| JPALT 2006-S1 1A6 NAS 5.75 3/25/36......ccvveercrerersiarne ..... | 06/25/2015| MBS Paydown, 69,405 69,405 65,125 55,272 (86) (86) 69,405 0 1477 |.03/25/2036 | 1FM......
46627TM  EC 7| JPALT 2006-S1 1A6 NAS 5.75 3/25/36......ccnveerccrerirsiarne ..... | 06/25/2015| Pass-Through Los: e 16,783 | 15,707 0 0 365 |.03/25/2036 | 1FM......
466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36................. cveer | 06/25/2015] MBS PaydOWN........cvvvvvvverervrnrerernenneenseenneneenes | cvsesresssssisessse | cvsssressens 121,161 | . 121,161 | oo 90,265 | .........106,452 1,260 V21V NS [N 121,161 0 1,600 |.11/25/2036 | 1FM......
466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36... .| 06/25/2015| Pass-Through Lo 849 633 0 849 (849) (849) 11 |.11/25/2036 [ 1FM......
466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36................. ..... | 06/30/2015| Book Value Adjustment. 0 (849) 849 849 .11/25/2036 | 1FM......
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.................. | ..... | 04/25/2015| MBS Paydown, 35,087 35,087 | ..oooveeee 17,760 38,006 38,006 35,087 35,087 37 |.05/25/2036 | 1FM......
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.................. | .... | 04/25/2015] Pass-Through LOSS.............ccccuwmrereemrvreensennnns | rmmmmnmsmmmsmnnnns | wormmmessmmmmmsssmnnsnnannes | covveses 165,576 83,811 0 0 172 |.05/25/2036 | 1FM......
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.................. | ..... | 04/30/2015] Book Value Adjustment. 0 35,087 (35,087) (35,087) .05/25/2036 | 1FM......
46628L AB 4| JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36.................... .....| 06/25/2015| MBS Paydown 13422 | ... 13422 | .......... 10,262 9,485 88 88 13,422 0 146 |.06/25/2036 | 1FM......
46628L AB 4| JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........ccoevvverere ..... | 06/25/2015| Pass-Through Loss 708 541 0 708 (708) (708) 8 |.06/25/2036 | 1FM......
46628L AB 4| JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36.........cccvvverere .... | 06/30/2015| Book Value Adjustment. 0 (708) 708 708 .06/25/2036 | 1FM......
46628V AH 9| JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36.................. | ... | 06/25/2015| Pass-Through Loss........cccccccccevevmucvevsvcviviins | covmremereeeneceeees | oo [ e 163,838 | ........ 101,579 (1,576) (LET()] [P IS 163,838 Y (163,838) | cvvevvees (163,838) | ..evvvvrvreren 4,321 |.08/25/2036 | 1FM......
46628V AH 9| JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36.................. | ..... | 06/30/2015| Book Value Adjustment. (U [ ISR TUICRE: XY Y IS 163,838 | ..ooovevveens 163,838 .08/25/2036 | 1FM......
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036...........cccocccc. | -.ce. | 06/25/2015] MBS PaydOWN.........ccccccsccccrscsccressssrerscsieres | eovvirivivinenininns | eovveviiennn 428,240 | ........ 428,240 339,380 358,659 27,442 VYTV (O I 428,240 0 629 |.07/25/2036 | 1FM......
46629P AC 2| JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47.............cccc....... | ... | 06/15/2015 MBS Paydown 608,248 | ........ 608,248 | ....... 627,636 ...614,979 (7,826) (7,826) 608,248 (U I 16,456 |.05/15/2047 | 1FM......
466300 AL 4| JPMRR2009-11 2A1 SEQ 6.0 11/26/36...........ccccevcccccvens ..... | 06/26/2015| MBS Paydown 366,563 | ......... 366,563 | ........ 376,758 ...373,239 (2,606) (2,606) 366,563 0 9,191 | .11/26/2036 | 1FM......
46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35............ .| 06/25/2015| MBS Paydown, 53,341 53,341 | .......... 49,874 ......50,020 1,699 1,699 53,341 0 607 |.07/25/2035 | 1FM......
46630 AC 3| JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49.............ccooeueceee .....| 06/15/2015| MBS Paydown 36,780 36,780 | ..ooccee 36,266 36,711 (7) (7) 36,780 0 734 1.01/15/2049 | 1FM......
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37............ .| 06/25/2015| MBS Paydown, 4,836 | ... 4,836 | oo 4710 | .o 4,882 0 4,836 0 48 |.04/25/2037 | 1FM......
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37............ .| 06/25/2015| Pass-Through Lo 518 504 0 0 5 |.04/25/2037 | 1FM......
46630V AC 6| JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049................... ... | 06/12/2015| MBS Paydown, 296,531 | ........ 296,531 | ........ 300,995 295,709 822 822 296,531 0 7,085 |.02/12/2049 | 1FM......
46631N DT 3| JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37............... | ..... | 06/25/2015] MBS Paydown 11,184 | ........11,184 9,383 9,173 (75) (75) 11,184 0 297 |.08/25/2037 | 1FM......
46631N DT 3| JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37............... | ..... | 06/25/2015| Pass-Through Lo: cevveeneenn 1,586 | 1,330 0 1,586 (1,586) (1,586) 44 1.08/25/2037 | 1FM......
46631N DT 3| JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37............... | ..... | 06/30/2015| Book Value Adjustment 0 (1,586) 1,586 1,586 .08/25/2037 | 1FM......
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.............. cvers | 06/27/2015] MBS Paydown..........cocvvvevvvvvenrvevnerennnenennnenenes [ cosesvesesssisessie | covssvessens 722,224 | ... 722224 | ......... 581,381 12803,110 | oo | v 101,836 | .ooovveveveverevvnnrenenns | cveveserenes RTOUREKCICHN (PR I 722,224 0 5,734 |.07/27/2037 | 1FM......
46632Y AA 2| JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036................... <verr | 06/26/2015] MBS Paydown...........ccvcvvvvvvvnncvcrnerernnenennninenes [ cosesvevsissivissie | covviiiiiis 464,503 | ....... 464,503 | ....... 404,553 ...427,000 25,270 25,270 | oo | v 464,503 0 5,083 |.06/26/2036 | 1FM......
46632Y AB 0| JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36. .| 06/26/2015| Pass-Through Loss 24,493 3,122 (10) (10) 24,493 (24,493) (24,493) 269 |.06/26/2036 | 1FM......
46632Y AB 0| JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36..............ccccccee. | ... | 06/30/2015| Book Value Adjustment. 0 (24,493) 24,493 24,493 .06/26/2036 | 1FM......
46632Y AC 8| JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE................c.. | ..... | 06/26/2015| MBS Paydown 584,838 | ... 584,838 | ......... 511,733 BT 652 | oo | erererererens ARTAKISTN (SRR I 137,185 584,838 (V] [ 14,268 |.08/26/2037 | 1FM......
46632Y AF 1| JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037...........ccccc0c000. < | 05/26/2015] Pass-Through LOSS...............cccceeeeemereeemmsnseees | cosesrsrsssssssssis | covsvmsmsommemsmmmemsnnnes | eveeesns 364,635 33,484 0 (VN IO 10,514 |.08/26/2037 | 1FM......
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46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37............ | ..... | 06/26/2015] MBS Paydown...........ccccocvrverermrvrenereennnnnennennns | cvsvsresssssessseies | coverresiens 121,778 | ......... 121,778 ....103,633 (3,273) (RIVZE)] [N IS 121,778 0 1,590 |.03/26/2037 | 1FM......
46633A AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE........... | ..... | 06/26/2015| MBS Paydown TA27 | oo TA27 | 5,528 | 7,127 0 7127 0 170 |.11/26/2036 | 1FM......
46633A AG 0| JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE............ ceers | 06/26/2015] MBS Paydown..........cccvcvevvvvvvervcvncnenneecenenecenes | cosesvesesssisessie | cvvssiessin 156,048 | ........ 156,048 ...132,746 (1,371) (UISTADY [ I 156,048 0 7,030 |.06/26/2037 | 1FM......
46633K AN 3| JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37... .| 06/26/2015| MBS Paydown, 261,337 .261,337 254,180 440 440 261,337 0 1,742 | .01/26/2037 | 1FM......
46633K  AY 9| JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37................. .| 06/26/2015] MBS Paydown..............coccvvvveervvveervnvvinennnnnenes | cosesvevsisiciassie | covsiviiics 759,393 | ......... 759,393 ....754,698 6,585 (OCT: 2N [ IS 759,393 0 8,367 |.05/26/2037 | 1FM......
46633M AL 3| JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35............... ..... | 06/26/2015| MBS Paydown 535,060 | ......... 535,060 ...513,143 20,142 20,142 535,060 0 5,549 |.04/26/2035 | 1FM......
46633M AM 1] JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE................. | ..... | 05/26/2015] MBS Paydown 0 0 0 0 0 0 .04/26/2035 | 1FM......
46633M AM 1] JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE................. | ..... | 06/26/2015| Pass-Through Los: core 11,843 (9,804) 0 11,843 (11,843) (11,843) 92 |.04/26/2035 | 1FM......
46633M AM 1] JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE................... | ..... | 06/30/2015| Book Value Adjustment 0 (11,843) 11,843 11,843 .04/26/2035 | 1FM......
46633P AC 6| JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037.... .| 06/27/2015| MBS Paydown, 67,899 67,899 168,563 67,899 0 67,899 0 1,531 |.02/27/2037 | 1FM......
46633P AU 6| JPMRR 2009-7 11A1 SEQ SSNR CSTR 09/36 RE...........| ..... | 06/27/2015| MBS Paydown 10,370 | ..........10,370 9,644 9,665 146 146 10,370 0 119 |.09/27/2036 | 1FM......
46633P BQ 4| JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37...............| ..... | 06/27/2015| MBS Paydown 331,447 | ......... 331,447 | ......... 307,728 ...321,821 5,103 5,103 331,447 0 3,629 |.03/27/2037 | 1FM......
466337 AA 2| JPMRR 2009-8 A1 SEQ CSTR 4/20/2036.......................... .| 06/20/2015| MBS Paydown, 361,958 | ... 361,958 | ........ 354,633 358,161 2,741 2,741 361,958 0 7,360 |.04/20/2036 | 1FM......
46634B  BY  7|JPMRR 2009-12 4A1 SEQ 5.75 12/26/35............ccco00eoeeeees | oo | 06/26/2015 MBS Paydown 343,570 | ......... 343,570 | ......... 339,705 ....336,530 1,762 1,762 343,570 0 7,131 |.12/26/2035 | 1FM......
46634D AE 8| JPMRR2010-1 1A5 MEZ 6.00 2/26/2037...............c..cc0e.... | ...... | 06/26/2015] MBS Paydown 2,273,512 | ....2,273512 | ..... 2,193,939 | .....2,246,786 20,520 20,520 2,273,512 0 56,448 |.02/26/2037 [ 1FM......
46634D AW 8| JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37.............ccveee. | -.... | 06/26/2015] MBS Paydown 602,081 | ......... 602,081 | ......... 602,081 | .........602,081 0 602,081 (V] [ 15,308 |.04/26/2037 [ 1FM......
46634F AU 7| JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036................... .| 06/26/2015] MBS Paydown............cccvvevevvvereerneneeeenseseenseses | cosvsvsvssssssisns | wevererens 1,561,797 | .....1,561,797 | ..... 1,582,414 | .....1,542,967 (84,283) (84,283) | cevevevrvevenrrrrenreens | eeverennns 1,561,797 0 34,938 | .07/26/2036 | 1FM......
46635B  AA 9| JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039.............| ..... | 06/26/2015| MBS Paydown 841,920 | ........ 841,920 | ......... 902,960 ....846,013 (39,466) (39,466) 841,920 (1) [P 18,975 |.03/26/2039 [ 1FM.....
46637D AA 3| JPMRR2012-1 1A1 SEQ SSNR FLT 6/26/35 RE............. ..... | 06/26/2015| MBS Paydown, 890,291 | ......... 890,291 826,857 839,891 16,115 16,115 890,291 0 8,867 |.06/26/2035 | 1FM......
46637D AC 9| JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE.................. | ..... | 06/26/2015] MBS Paydown..........cccococeeueeuerumseeremsesienscnienes | covviriveviverivinns | eovvvviiinnn 417,065 | ......... 417,065 | ....... 387,871 ....396,693 3,552 KISV (NPT I 417,065 0 5,773 | .05/26/2047 | 1FM......
472320 AA 8| JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47.................. .| 06/25/2015| MBS Paydown, 338,827 338,827 | ......... 310,275 259,636 19,964 19,964 338,827 0 7,752 | .06/25/2047 | 1FM......
472321 AA 6| JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035...................... | ..... | 06/26/2015] MBS Paydown 859,160 859,160 658,467 1715,889 | oo | v 105,456 | ...oovvveveverevevnninenns | cverererenes 105,456 859,160 (U I 18,990 |.10/25/2035 | 1FM......
472321 AC 2| JMAC 2008-R2 2A1 SEQ CSTR 01/25/37..........ccccooooeorece | ..o | 06/26/2015] MBS Paydown 352,005 352,005 | ......... 304,221 326,665 14,433 14,433 352,005 0 3,890 |.01/25/2037 | 1FM......
472321 AJ 7| JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039...................... | ..... | 06/26/2015] MBS Paydown 824,298 | ........ 824,298 | ....... 696,302 ....749,898 45,410 45,410 824,298 0 7,347 |.01/25/2039 | 1FM......
472321 AL 2| JMAC 2008-R2 3A3 MEZ CSTR 01/25/39..........ccccooocooerece | ..o | 05/26/2015| Pass-Through Loss 291,005 | . 19,129 0 0 473 |.01/25/2039 | 5FM......
472321 AN 8| JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.....cccvcvevvveveverenens | wevee | 06/26/2015| PaSS-THIOUGH LOSS....ccccvcevrcrcrrsesercrrscresssniesss | wevevrvrrvvenrnneens | cevververnvennnneneenssneees | onvnnens 148,449 30,729 0 (890) 890 890 2,034 |.01/25/2037 | 1FM......
472321 AN 8| JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.......c.cccrvvvverenens | oo | 06/30/2015| Book Value Adjustment 0 890 (890) (890) .01/25/2037 | 1FM......
47232A  AA 6| JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036................ccuce. | ... | 06/20/2015] MBS Paydown 327,436 327,436 | ... 301,497 ....319,920 2,117 2,117 327,436 0 3,322 |.03/20/2036 | 1FM......
47232A  AD 0 JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036...................... | ..... | 06/25/2015| MBS Paydown 260,352 | ........ 260,352 | ........ 249,694 ....258,837 (445) (445) 260,352 0 3,091 |.06/25/2036 | 1FM......
47232A AG 3| JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037............ccccooeoo. | oo | 06/25/2015| MBS Paydown 93,392 93,392 | ..ooovueen 81,485 93,392 0 93,392 0 937 |.05/25/2037 | 1FM......
47232A  AH 1| JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037................cccce. | ... | 06/25/2015| Pass-Through Loss v 84,268 | ... 15,107 401 401 64,268 (64,268) (64,268) 787 |.05/25/2037 | 1FM......
47232A  AH 1| JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037....................... | ..... | 06/30/2015| Book Value Adjustment. 0 (64,268) 64,268 64,268 .05/25/2037 | 1FM......
47232A AN 8| JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036.. .| 06/20/2015| Pass-Through Loss 81,924 17,163 66,612 66,612 0 989 |.03/20/2036 | 1FM......
47232C AV 6] JMAC 2009-R1 5A3 SUB CSTR 05/21/2036 RE................ | ..... | 06/21/2015] MBS Paydown 910,170 | ......... 910,170 | ......... 857,266 ....883,520 12,620 12,620 910,170 (VN I 15,963 |.05/21/2036 | 1FM......
47232D  AF 9] JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36................. .| 06/26/2015] MBS PaydOWN..........vcvvvvevevvrvrererrenenrerseneeseenes | cvssasesssssssessses | cvsssssssens 180,395 | ......... 180,395 | ... 180,392 .A79171 369 KICTC N OO (SR, 180,395 0 5,881 |.09/26/2036 | 1FM......
47232D AL 6] JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36................. .| 06/26/2015| Pass-Through Lo v 51,286 | 38,665 (2,568) (2,568) 32,361 (32,361) (32,361) 1,636 |.09/26/2036 | 1FM......
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47232D AL 6] JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36................. ... | 06/30/2015| Book Value Adjustment. 0 (32,361) 32,361 32,361 .09/26/2036 | 1FM......
47232D AM 4] JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47................ ceeer | 06/26/2015] MBS Paydown..........cocvcvevevvvnneneennnncneecennneeenes | cosesvesesssisessce | cevesiessens 165,547 | ......... 165,547 | ......... 165,547 | ........165,547 (0] (SRR ISP 165,547 0 2,059 |.01/26/2047 | 1FM......
47232D AS 1] JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47................. ..... | 06/26/2015| Pass-Through Lo 50,500 | .oooceeees 15,297 (98) (98) 644 (644) (644) 625 |.01/26/2047 | 1FM......
47232D AS 1] JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47... .| 06/30/2015| Book Value Adjustment. 0 (644) 644 644 .01/26/2047 | 1FM......
47232D AU 6] JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36................. | ..... | 06/26/2015] MBS Paydown............cccocccsesuccscsmcvecsmsvevscnienes | covvmvevevvnmrirnnns | wovvvvivinnns 110,796 | ........ 110,796 | ......... 104,206 | ........107,471 (2,245) (VIVZE5)] IR IS 110,796 0 2,824 |.09/26/2036 | 1FM......
47232D AW 2] JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36................. ..... | 06/26/2015| MBS Paydown 48,508 | ..........48508 | ........... 49,348 | .........44,182 5,389 5,389 48,508 0 1,005 |.01/26/2036 | 1FM......
47232D BC 5| JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37................. cvere | 06/26/2015] MBS PaydOWN........oovvvvverererernrererneenennneessnseenes | cvssaressssssssssse | cosssssssens 117,061 | ......... 117,061 | oo 107,576 | ........117,061 (U] [ [P 117,061 0 3,219 |.02/26/2037 | 1FM......
47232D BG 6| JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37..........co.c... ..... | 06/26/2015| Pass-Through Los: I AT I [— 10,306 0 65,738 (65,738) (65,738) 1,766 |.02/26/2037 | 6FM......
47232D BG 6| JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37..........cc..... ... | 06/30/2015| Book Value Adjustment. 0 (65,738) 65,738 65,738 102/26/2037 | 6FM......
47232D BH 4] JMAC 2009-R5 7A1 SEQ SSNR CSTR 9/26/36... .| 06/26/2015| MBS Paydown, 25,137 25137 25,138 25,137 0 0 25,137 0 47 |.09/26/2036 | 1FM......
47232D BN 1] JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36................. ..... | 06/26/2015| Pass-Through Lo O Y 2,240 0 (2,401) 2,401 2,401 25 |.09/26/2036 | 1FM......
47232D BN 1] JMAC 2009-R5 7A6 MEZ SSUP CSTR 9/26/36................. ..... | 06/30/2015| Book Value Adjustment. 0 2,401 (2,401) (2,401) .09/26/2036 | 1FM......
47232D BP 6] JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37................ <ver. | 06/26/2015] MBS Paydown..........cccvcvvvvvvvenrncvncrnnnnenensnenenes [ cosesvesesssisessie | covssveviens 13,444 | ... 113444 | ... 113444 | .......111,827 (465) (GI)] RN [ 113,444 0 2,994 |.07/26/2037 | 1FM......
47232D BT 8| JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37................. | ..... | 06/26/2015| Pass-Through Loss. 83314 | ........ 51,592 (577) (577) 40,447 (40,447) (40,447) 2,188 |.07/26/2037 | 1FM......
47232D BT 8| JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37................. | ..... | 06/30/2015| Book Value Adjustment 0 (40,447) 40,447 40,447 .07/26/2037 | 1FM......
47232D BW 1] JMAC 2009-R5 9A2 SUB SSUP CSTR 6/26/37.........cccveve. | wevee | 06/26/2015] MBS PAYAOWN........ccvevccrsssceressssressssreres | covverevenmnerennnes | eovverennenns 159,985 | ......... 159,985 | ....occo.. 84,241 | .........125,486 32,840 KY:ZIVI [SSRIT [ 159,985 0 3,160 | .06/26/2037 | 1FM......
47232D BZ 4] JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37................. ..... | 06/26/2015| Pass-Through Los: corenn 31,851 8,790 (14) (14) 31,851 (31,851) (31,851) 720 |.06/26/2037 | 1FM......
47232D BZ 4] JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37................. ... | 06/30/2015| Book Value Adjustment. 0 (31,851) 31,851 31,851 106/26/2037 | 1FM......
47232D CA 8] JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47...............] ..... | 06/26/2015] MBS Paydown 87,128 L8128 | 87,128 86,563 159 159 87,128 0 968 |.02/26/2047 | 1FM......
47232D CE 0] JMAC 2009-R5 10A5 SUB SSUP CSTR 2/26/47............... ..... | 06/26/2015| Pass-Through Lo ..10,963 | .oovvvven 4,206 552 552 0 119 |.02/26/2047 | 1FM......
47232D CF 7] JMAC 2009-R5 10A6 MEZ SSUP CSTR 2/26/47............... | ..... | 03/26/2015] MBS Paydown 3,438 2,560 ...15,620 1515 1515 1 0 23 |.02/26/2047 | 1FM......
47232D CG 5] JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36............... | ..... | 06/21/2015] MBS Paydown 61,310 61,310 | e 61,310 ..61,310 0 61,310 0 662 |.05/21/2036 | 1FM......
47232D CL 4] JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36............... .....| 06/21/2015| Pass-Through Loss ....31,989 9,807 (255) (255) 28,684 (28,684) (28,684) 315 |.05/21/2036 | 1FM......
47232D CL 4] JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36............... ..... | 06/30/2015| Book Value Adjustment. 0 (28,684) 28,684 28,684 .05/21/2036 | 1FM......
47232D CP 5] JMAC 2009-R5 12A2 SUB SSUP CSTR 12/26/36............. | ..... | 06/26/2015] MBS Paydown 70,545 ..70545 | ... 70,545 ....70,780 (244) (244) 70,545 0 1,837 |.12/26/2036 | 1FM......
47232D CT 7| JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36............. | ..... | 06/26/2015| Pass-Through Lo: ...13,509 3,168 (10) (10) 13,509 (13,509) (13,509) 307 |.12/26/2036 | 1FM......
47232D CT 7] JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36............. | ..... | 06/30/2015| Book Value Adjustment 0 (13,509) 13,509 13,509 .12/26/2036 | 1FM......
47232D CV 2| JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47............... ..... | 06/26/2015| MBS Paydown, 59,956 59,956 56,380 59,869 3 3 59,956 0 543 | .04/26/2047 | 1FM......
47232D CY 6| JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47............... | ..... | 06/26/2015| Pass-Through Lo: ....24,686 5933 (115) (115) 19,470 (19,470) (19,470) 199 |.04/26/2047 [ 1FM......
47232D CY 6| JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47............... | ..... | 06/30/2015| Book Value Adjustment 0 (19,470) 19,470 19,470 .04/26/2047 | 1FM......
47232D CZ 3| JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37............... | ..... | 06/26/2015] MBS Paydown..........cccccocceeesucesesccrecsmmievscnienas | wovvvvevevinerinonns | wovvvvviinnns 165,909 | ....... 165,909 | ......... 162,666 | .........162,368 1,257 (VXA [ [ 165,909 0 4,217 |.06/26/2037 | 1FM......
47232D DB 5| JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37............... | ..... | 06/26/2015] Pass-Through LOSS.............cccccuevevemeiercrcscienes | covvvvvvvvvvnvnnnnns | covvvnvvvvvvnnnnsnnesnseeees | ovvinees 115,069 33,987 477 YA [ I LREVLCICI PR [ (115,069) | ............ (115,089) | .covvvvvvene 2,705 |.06/26/2037 | 1FM......
47232D DB 5] JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37. .| 06/30/2015| Book Value Adjustment. 0 .(115,069) ...115,069 115,069 .06/26/2037 | 1FM......
47232D DC 3| JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37............... | ..... | 06/26/2015] MBS Paydown............c.cccccocuueiuesccvscsmsisvicnicias | covmmvevereimrinnnns | covivviiinnns 146,989 | ........ 146,989 | ......... 146,989 | .........147,236 (U [ [P 146,989 0 3,394 |.08/26/2037 | 1FM......
47232D DF 6| JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37............... | ..... | 06/26/2015| Pass-Through Los: 2,980 785 (2) (2) 2,980 (2,980) (2,980) 81 1.08/26/2037 | 1FM......
47232D DF 6] JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37............... | ..... | 06/30/2015| Book Value Adjustment 0 (2,980) 2,980 2,980 .08/26/2037 | 1FM......
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47232D DG 4] JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37............... | ..... | 06/26/2015] MBS PaydOWN..........ccocveceseveerscseeressmsrersesierss | covvirevevinenininns | eovvvviviinns 738,172 | ......... 738,172 | ......... 733,529 | ........730,989 1,480 1,480 | oo | i 738,172 (VN IO 19,603 |.08/26/2037 | 1FM......
47232D DN 9] JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37.........ccoovvvvens <vrrr | 06/26/2015] Pass-TAroUG LOSS...............cceveveeemmrerermresenes | cosesrasemmsssanns | rmmmmssmsmmssmsmmssmsnnees | eveeeenn 104,647 28,878 4 4 0 3,044 |.08/26/2037 | 1FM......
47232D DQ 2| JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/35............... ..... | 06/26/2015| MBS Paydown, 315,811 | ......... 315,811 | ... 315,811 | ........315,811 0 315,811 0 3,662 |.09/26/2035 | 1FM......
47232D DW 9| JMAC 2009-R5 18A2 SUB SSUP CSTR 4/37.. .| 06/26/2015| MBS Paydown, 222,480 222,480 195,312 207 478 3,761 3,761 222,480 0 2,360 |.04/26/2037 | 1FM......
47232D EA 6] JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37..........ccovveveee ..... | 06/26/2015| Pass-Through Loss 33,689 6,414 (127) (127) 33,689 (33,689) (33,689) 447 | .04/26/2037 | 1FM......
47232D EA 6] JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37...........ccvvvveee ... | 06/30/2015| Book Value Adjustment. 0 (33,689) 33,689 33,689 .04/26/2037 | 1FM......
47232D EE 8| JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/37............... ..... | 06/26/2015| MBS Paydown, 64,724 | ..........64,724 26,276 63,033 376 376 64,724 0 701 |.06/26/2037 | 1FM......
47232D EG 3| JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37............... | ..... | 06/26/2015] MBS Paydown 221,685 | ......... 221,685 | ......... 221,685 220,598 189 189 221,685 0 2,028 |.02/26/2037 | 1FM......
47232D  EL 2] JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37............... | ..... | 04/26/2015| Pass-Through Lo: (4) 0 (4) 4 4 (0)].02/26/2037 [ 1FM......
47232D EL 2| JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37. .| 04/30/2015| Book Value Adjustment. 0 4 (4) (4) .02/26/2037 | 1FM......
47232D EM 0] JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37............... | ..... | 06/26/2015] MBS Paydown 46,746 | .........46,746 | ........... 46,746 | ..........45,232 22,164 22,164 46,746 0 396 |.05/26/2037 | 1FM......
47232D ET 5] JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37............... | ..... | 04/26/2015| Pass-Through Lo: (81) 0 (81) 81 81 (1)].05/26/2037 [ 1FM......
47232D ET 5] JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37............... | ..... | 04/30/2015| Book Value Adjustment 0 81 (81) (81) .05/26/2037 | 1FM......
47232D EU 2] JMAC 2009-R5 22A1 SEQ SSNR CSTR 8/26/37............... | ..... | 06/26/2015] MBS Paydown 221,410 | ......... 221,410 | ......... 212,662 | ........192,674 8,085 8,085 221,410 0 2,373 |.08/26/2037 | 1FM......
47232D  EY 4] JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37............... | ..... | 06/26/2015| Pass-Through Loss. 25,932 | e 18,610 (74) (74) 25,932 (25,932) (25,932) 282 |.08/26/2037 | 1FM......
47232D EY 4] JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37............... | ..... | 06/30/2015| Book Value Adjustment 0 (25,932) 25,932 25,932 .08/26/2037 | 1FM......
47232D EZ 1] JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36............. ..... | 06/26/2015| MBS Paydown, 363,785 363,785 363,785 | .........366,356 (3,124) (3,124) 363,785 0 3,154 | .11/26/2036 | 1FM......
47232D FE 7] JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36............. | ..... | 06/26/2015| Pass-Through Lo: (208) 0 (208) 208 208 (2)].11/26/2036 [ 1FM......
47232D FE 7] JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36............. | ..... | 06/30/2015| Book Value Adjustment 0 208 (208) (208) .11/26/2036 | 1FM......
47232D FG 2| JMAC 2009-R5 24A2 SUB SSUP CSTR 12/26/36............. | ..... | 06/26/2015] MBS Paydown 64,529 | .........64,529 | .......... 64,529 | ...........64,392 13 13 64,529 0 1,289 |.12/26/2036 | 1FM......
47232D FM 9] JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37............... | ..... | 06/26/2015| Pass-Through Los: 6,124 | ..ccccc.... 1,198 183 183 6,124 (6,124) (6,124) 65 |.06/26/2037 | 1FM......
47232D FM 9] JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37............... | ..... | 06/30/2015| Book Value Adjustment 0 (6,124) 6,124 6,124 .06/26/2037 | 1FM......
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE..........emvererinens ..... | 06/26/2015| MBS Paydown 604,802 | ........ 604,802 | ........ 588,672 | .........552,872 (2,847) (2,847) 604,802 0 7,379 | .11/26/2037 | 1FM......
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37................. .....| 06/26/2015| MBS Paydown 38,016 38,016 38,016 37,688 (133) (133) 38,016 0 964 |.02/26/2037 | 1FM......
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.................. | .... | 06/26/2015| Pass-Through Loss 20,004 | ........... 15,718 0 1 (1) (1) 479 | .02/26/2037 | 1FM......
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.................. ..... | 06/26/2015| MBS Paydown, 53,633 53,633 53,582 53,236 91) 91) 53,633 0 1,302 |.02/26/2037 | 1FM......
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.................. | ..... | 06/26/2015| Pass-Through Lo: 28222 | .o 12,305 (4,070) (4,070) 3,967 (3,967) (3,967) 647 |.02/26/2037 | 1FM......
47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.................. | ..... | 06/30/2015| Book Value Adjustment. 0 (3,967) 3,967 3,967 .02/26/2037 | 1FM......
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37.................. ..... | 06/26/2015| MBS Paydown, 50,361 50,361 50,361 | ..........49,475 215 215 50,361 0 1,390 |.07/26/2037 | 1FM......
47232V AQ 5| JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.................. | .... | 06/26/2015| Pass-Through Lo: 23,671 | v 16,275 (20,104) (20,104) 0 627 |.07/26/2037 | 1FM......
47232V AR 3|JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36.................. cverr | 06/26/2015] MBS PaydowN..........coovcvvvvvevenevcvnernnnsenennennenes [ cosesvesesssisissie | covssvisiens 121,326 | ........ 121,326 | ......... 115,167 | .......113,170 591 591 | oo | s 121,326 0 3,103 |.09/26/2036 | 1FM......
47232V AV 4| JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.................. | ..... | 06/26/2015| Pass-Through Loss 9,422 5,508 (626) (626) 9,422 (9,422) (9,422) 225 |.09/26/2036 | 6FM......
47232V AV 4| JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.... .| 06/30/2015| Book Value Adjustment. 0 (9,422) 9,422 9,422 .09/26/2036 | 6FM......
47232V AW 2| JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35................ .....| 06/26/2015| MBS Paydown 88,928 | .........88,928 | .......... 81,408 83,421 (2,207) (2,207) 88,928 0 816 |.09/26/2035 | 1FM......
47232V BA 9| JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35............... | ..... | 06/26/2015| Pass-Through Los: N 1 Iy 4 IO 15,395 43 43 19,711 (19,711) (19,711) 173 |.09/26/2035 | 1FM......
47232V BA 9| JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35............... | -.... | 06/30/2015| Book Value Adjustment. 0 (19,711) 19,711 19,711 .09/26/2035 | 1FM......
47232V BB 7| JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.................. | ... | 06/26/2015| MBS Paydown 357,869 | ......... 357,869 | ......... 308,153 | ........318,633 22,379 22,379 357,869 0 822 |.09/26/2035 | 1FM......
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47232V BE 1| JMAC 2009-R4 6A4 SUB SSUP FLT 09/26/35................... ..... | 06/26/2015| Pass-Through Lo e 18,489 | 1815 22 22 13,089 (13,089) (13,089) 40 |.09/26/2035 | 1FM......
47232V BE  1|JMAC 2009-R4 6A4 SUB SSUP FLT 09/26/35................... ..... | 06/30/2015| Book Value Adjustment. 0 (13,089) 13,089 13,089 .09/26/2035 | 1FM......
47232V BM 3| JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36...........cccvvvs | covee 06/26/2015] MBS Paydown 89,582 89,582 89,582 89,012 201 201 89,582 0 2,100 |.11/26/2036 | 1FM......
47232V BQ 4| JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.... .| 06/26/2015| Pass-Through Los: 3,794 (43) (43) 0 170 |.11/26/2036 | 1FM......
47232V BX 9| JMAC 2009-R4 9A5 SUB SSUP CSTR 11/26/37.............. .| 06/26/2015] MBS Paydown..............coccvvvveervvveervnvvinennnnnenes | cosesvevsisiciassie | covsiviiics 754,655 | ........ 754,655 | ....... 652,011 | .........754,655 (U [ [P 754,655 0 8,581 |.11/26/2037 | 1FM......
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37............... | ..... | 06/26/2015| Pass-Through Loss 51,492 | 15,777 3,808 3,808 0 701 |.11/26/2037 | 1FM......
47232V CA 8| JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36................ | ..... | 06/26/2015| MBS Paydown 57,654 | ..........57,654 | ........... 57,654 57,654 0 57,654 0 1,482 |.07/26/2036 | 1FM......
47232V CE 0| JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36................ | ..... | 06/26/2015| Pass-Through Los: cereree 10,005 | e 1,844 (107) (107) 10,005 (10,005) (10,005) 249 |.07/26/2036 | 1FM......
47232V CE 0| JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36................ | ..... | 06/30/2015| Book Value Adjustment. 0 (10,005) 10,005 10,005 .07/26/2036 | 1FM......
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37... .| 06/26/2015| MBS Paydown, 55,042 55,042 55,042 55,042 0 55,042 0 1,089 |.04/26/2037 | 1FM......
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35..........ccoce. | covee 06/26/2015] MBS Paydown 334978 | ... 334,978 | ........ 334,442 ....333,873 10 10 334,978 0 7,798 |.11/26/2035 | 1FM......
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35................ | ..... | 06/26/2015| Pass-Through Lo: v 43764 | 40,270 (366) (366) 3979 (3,979) (3,979) 984 |.11/26/2035 | 1FM......
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35................ | ..... | 06/30/2015| Book Value Adjustment. 0 (3,979) 3979 3,979 .11/26/2035 | 1FM......
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36................ | wecec 06/26/2015] MBS Paydown............cccocccecscccscsccvscseniesscnienss | covvvvevevinnvininns | covvvvvinnnns 187,304 | ........ 187,304 | ......... 184,790 ...185,578 765 FCISTN PR (SO 187,304 0 4,831 |.05/26/2036 | 1FM......
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36................ | ..... | 06/26/2015| Pass-Through Loss 6,636 | ............. 4,260 (51) (51) 3,491 (3,491) (3,491) 195 |.05/26/2036 | 1FM......
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36................ | ..... | 06/30/2015| Book Value Adjustment. 0 (3,491) 3,491 3,491 .05/26/2036 | 1FM......
47232V CV 2| JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36................ .| 05/26/2015] MBS Paydown...........ccvcvvvevvverereenerneneneeneeseenes | cvsesressssseressses | covesressen 183,069 | ......... 183,069 | ......... 178,051 ....180,228 (742) ([Z:7)] [P [ 183,069 0 3,974 |.11/26/2036 | 2FM......
47232V DB 5| JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36................ | ..... | 06/26/2015| Pass-Through Lo: B (Y 20,493 (743) (743) 70,314 (70,314) (70,314) 1,882 |.11/26/2036 | 1FM......
47232V DB 5| JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36................ | ..... | 06/30/2015| Book Value Adjustment. 0 (70,314) 70,314 70,314 .11/26/2036 | 1FM......
47232V DC 3| JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35...........cccc. | covee 06/26/2015] MBS Paydown..........cccccocueeeseerseecerassesresscsienes | coveirivivensnininns | eovvvviinnnns 430,245 | ........ 430,245 | ........ 427,825 ..421,712 971 (ST AT (ORRPOROPRPPPOPOOPOOTOTY IO 430,245 0 9,296 |.09/26/2035 | 1FM......
47232V DE 9| JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35................ | ..... | 06/26/2015| Pass-Through Los: 29 139 9) 9) 29 (29) (29) (1)].09/26/2035 [ 1FM......
47232V DE 9| JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35................ | ..... | 06/30/2015| Book Value Adjustment. 0 (29) 29 29 .09/26/2035 | 1FM......
47232V DF 6| JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36................ | w...c 06/26/2015] MBS Paydown............cccccocecveccscscciecsenicvscnienss | covvvvevvvvnmvininns | eovvvvivennns 158,782 | ........ 158,782 | ......... 152,716 ...157,204 1,290 VLU TS [ 158,782 0 3,735 |.04/26/2036 | 1FM......
47232V DM 1| JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36................ | ..... | 06/26/2015| Pass-Through Loss coreeeeee31,803 | 7,033 (40) (40) 31,803 (31,803) (31,803) 910 |.04/26/2036 | 1FM......
47232V DM 1| JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36................ | ..... | 06/30/2015| Book Value Adjustment. 0 (31,803) 31,803 31,803 .04/26/2036 | 1FM......
47232V DN 9| JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36................ .1 06/26/2015 MBS Paydown 248,183 | ......... 248,183 | ......... 248,183 ....237,990 6,347 6,347 248,183 0 5,879 |.02/26/2036 | 1FM......
47232V DQ 2| JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36................ | ..... | 06/26/2015| Pass-Through Lo: 280,489 | ......... 238,262 (1,112) (1,112) 0 6,553 |.02/26/2036 | 1FM......
47232V DR 0| JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36................ .| 06/26/2015| MBS Paydown, 92,342 92,342 92,342 93,059 (869) (869) 92,342 0 2,224 |.04/26/2036 | 3FM......
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36................ | ..... | 06/26/2015| Pass-Through Lo: 52,041 23,201 (144) (144) 5,455 (5,455) (5,455) 1,115 | .04/26/2036 | 1FM......
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36................ | ..... | 06/30/2015| Book Value Adjustment. 0 (5,455) 5,455 5,455 .04/26/2036 | 1FM......
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36................ | wecee 06/26/2015] MBS Paydown 67,271 ...67,271 67,069 0 67,271 0 1,739 |.07/26/2036 | 1FM......
47232V DY 5| JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36................ | ..... | 06/26/2015| Pass-Through Loss 20,843 256 (1,287) (1,032) 0 504 |.07/26/2036 | 6FM......
47232V DZ 2| JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36.. .| 06/26/2015| MBS Paydown, 105,740 .105,740 104,421 (649) (649) ...105,740 0 2,592 |.03/26/2036 | 1FM......
47232V EB 4| JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36................ | ..... | 06/26/2015| Pass-Through Loss coeenn21,136 0 0 555 |.03/26/2036 | 1FM......
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37...........cocee .1 06/26/2015| MBS Paydown 56,701 56,701 55,218 (702) (702) 56,701 0 1,427 |.03/26/2037 | 1FM......
47232V EH 1| JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37................ | ..... | 06/26/2015| Pass-Through Lo: coeennen 17,259 (114) (114) 0 445 |.03/26/2037 | 1FM......
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47232V EJ  7[JMAC 2009-R4 22A1 SEQ SSNR 5.75 04/26/37................ ..... | 06/26/2015| MBS Paydown, 24216 | ........24,216 | ......... 24,579 23,625 303 303 24,216 0 595 |.04/26/2037 | 1FM......
47232V EN 8| JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37................ | ..... | 06/26/2015| MBS Paydown 312 312 317 13 298 298 312 0 8 |.04/26/2037 [ 1FM......
47232V EN 8| JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37................ | ... | 06/26/2015| Pass-Through Lo: 104 106 0 0 3 |.04/26/2037 | 1FM......
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37.. .| 04/30/2015| Book Value Adjustment. 0 (12) 12 12 .04/26/2037 | 1FM......
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37................ | ..... | 05/26/2015| Pass-Through Loss v 10,645 | 10,804 (88) (88) 12 (12) (12) 231 |.04/26/2037 | 1FM......
47232V EP 3| JMAC 2009-R4 22A6 MEZ SSUP 5.75 04/26/37................ | ..... | 06/26/2015| MBS Paydown 6,516 6,516 6,613 37 6,459 6,459 6,516 0 156 |.04/26/2037 [ 1FM......
47232V ER 9| JMAC 2009-R4 23A2 SUB SSUP 5.75 01/26/36................ | ..... | 06/26/2015| MBS Paydown 276,959 | ......... 276,959 | ......... 276,728 | ........275,733 0 276,959 0 6,362 |.01/26/2036 | 1FM......
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.................. | ..... | 06/26/2015| Pass-Through Los: coee 40,348 38,373 (122) (122) 2,757 (2,757) (2,757) 1,018 |.01/26/2036 | 1FM......
47232V EV 0| JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.................. | ..... | 06/30/2015| Book Value Adjustment. 0 (2,757) 2,757 2,757 .01/26/2036 | 1FM......
47232V EX 6| JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36.. .| 06/26/2015| MBS Paydown, 56,411 56,411 56,411 56,411 0 56,411 0 1,308 |.02/26/2036 | 1FM......
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36................ | ..... | 06/26/2015| Pass-Through Lo: By 2,013 (133) (133) 537 (537) (537) 326 |.02/26/2036 | 1FM......
47232V FB 3| JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36................ | ..... | 06/30/2015| Book Value Adjustment. 0 (537) 537 537 .02/26/2036 | 1FM......
47232V FE  7|JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.................. | ..... | 06/26/2015| MBS Paydown 22,835 22,835 22,198 | ..........19,854 2,937 2,937 22,835 0 425 |.01/26/2036 | 1FM......
47232V FE  7|JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.................. | .... | 06/26/2015| Pass-Through Loss crerennnnnn 1,005 977 0 0 17 |.01/26/2036 [ 1FM......
47232V FG 2| JMAC 2009-R4 26A2 SUB SSUP 5.75 1/26/36.................. ..... | 06/26/2015| MBS Paydown 260,533 | ......... 260,533 | ... 260,533 | .........260,533 0 260,533 0 6,457 |.01/26/2036 | 1FM......
47232V FJ 6| JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36.................. | ..... | 06/26/2015| Pass-Through Loss I L 7 & I IO 11,409 (42) (42) 0 266 |.01/26/2036 | 1FM......
47232V FN 7| JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.................. | .... | 06/26/2015| MBS Paydown 574,425 | ... 574,425 | ... 157,222 | ........467,675 76,901 76,901 574,425 (VN [ 10,407 |.06/26/2036 | 1FM......
47232V FN 7| JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.................. | ..... | 06/26/2015| Pass-Through Lo: 59 16 0 59 (59) (59) 1 1.06/26/2036 | 1FM......
47232V FN 7| JMAC 2009-R4 27A4 MEZ SSUP CSTR 06/36.................. | ... | 06/30/2015| Book Value Adjustment. 0 (59) 59 59 .06/26/2036 | 1FM......
47232V FP 2| JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36................ ..... | 06/26/2015| MBS Paydown, 294,969 | ........ 294,969 | ........ 191,102 250,318 (33,040) (33,040 294,969 0 5,592 |.11/26/2036 | 1FM......
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47........cccccccenes cverr | 06/26/2015] MBS Paydown..........cccocvvvvvvvennncvecnnnenenennnecenes | covesvesesssisessie | covssiesiens 136,811 | ........ 136,811 | ... 136,811 | ........136,811 (1,368) (I[N IS 136,811 0 499 |.01/26/2047 | 1FM......
47232V FW  7[JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37..............cc.. | cccc. | 06/26/2015] MBS PaydOwN.........ocoovvvvvvvvvvvvrevnnnnnrennennnnnenes | cosesvevsssscsasene | covesveriens 160,196 | ........ 160,196 | ......... 160,196 | .........152,849 35 KIJ [N IS 160,196 0 1,508 |.07/26/2037 | 1FM......
47232V GA 4| JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.................. | ..... | 06/26/2015| Pass-Through Loss 26,167 6,190 (27) (27) 26,167 (26,167) (26,167) 208 |.07/26/2037 | 1FM......
47232V GA 4| JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.................. | ..... | 06/30/2015| Book Value Adjustment. 0 (26,167) 26,167 26,167 .07/26/2037 | 1FM......
47232V GD 8| JMAC 2009-R4 31A3 SUB SSUP 5.75 2/26/36.................. <verr | 06/26/2015] MBS Paydown...........ccococvvvvveerveveerervnenecnnenenes [ cosssveisissisissie | covssiciics 133,602 | ........ 133,602 | ........ 133,602 | .........133,602 (U [ [P 133,602 0 3,108 |.02/26/2036 | 1FM......
47232V GG 1| JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.................. | .... | 06/26/2015| Pass-Through Lo: 2,884 2,216 (30) (30) 2,884 (2,884) (2,884) 74 |.02/26/2036 | 1FM......
47232V GG 1| JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.................. | ... | 06/30/2015| Book Value Adjustment. 0 (2,884) 2,884 2,884 102/26/2036 | 1FM......
47232V GJ 5[ JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36.................. ..... | 06/26/2015| MBS Paydown, 55,875 55,875 55,140 55,875 0 55,875 0 1,674 |.03/26/2036 | 4FM......
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.................. | ... | 06/26/2015| Pass-Through Lo: v 88,790 | 10,105 5,821 (5,662) 159 0 (4,305) | .03/26/2036 | 6FM......
47232V GR  7|JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47................. ..... | 06/26/2015| Pass-Through Lo 22,582 | cooveene 1,567 (4) (4) 0 83 |.01/26/2047 | 1FM......
47233A AW 7|JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37............. cverr | 06/26/2015] MBS PaydowN..........coovcvvvvvevenevcvnernnnsenennennenes [ cosesvesesssisissie | covssvisiens 142,089 | ........ 142,089 | ......... 131,077 | .......136,419 2,336 PACKICT [T I 142,089 0 1,436 |.03/26/2037 | 1FM......
47233C  AA 1] JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46................. ..... | 06/26/2015| MBS Paydown 12,261 | ... 12261 | ......... 11,333 | ..........11,894 (175) (175) 12,261 0 117 | .08/26/2046 | 1FM......
472330  AA 9] JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36.... .| 06/26/2015| MBS Paydown, 637,885 637,885 599,612 628,156 (3,642) (3,642) 637,885 0| . 13,733 |.09/26/2036 | 1FM......
48124W  AA 7| JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51.......... .....| 06/18/2015| MBS Paydown 686,884 | ......... 686,884 | ......... 607,115 | .........658,764 25,761 25,761 686,884 (VN I 13,667 |.03/18/2051 | 1FE......
48124X AC 1| JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050.................. | ..... | 06/17/2015| MBS Paydown 848,147 | ........ 848,147 | ......... 782,213 823,868 21,711 21,711 848,147 (V] [ 17,832 |.06/17/2050 | 1FE.......
48248C AA 2| KKR2007-1A A CLO FLT 05/15/2021........cccccevcccccsverecrueres ... | 05/15/2015] MBS Paydown w0 11,027,588 | ....11,027,588 | ......9,986,635 | ....10,783,548 | ....ocooouvmveeevmviirininns | crerirnrenens 126,397 | ..oooveveveverevivererinns | v 126,397 | .ooovvvvvvverrrrvennnees | e 11,027,588 0 25,290 | .05/15/2021 | 1FE.......
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49306S AA 4| KEY BANK NA 7.413 05/06/2015.........cccvcrevererrscicrsssicrcssanns ..... | 05/06/2015| Put <vrere 4,000,000 | .....4,000,000 | ......4,022,000 | ......4,003,982 (65) (65) cieeenenn4,003,917 (3,917) (3,917)] ...........148,260 | .05/06/2015 | 2FE.......
493268 AY 2| KSLT 2000-B A2 ABS FLT 07/25/29.......cccceuuveeuerucrecrccrire .| 04/25/2015| MBS Paydown, 30,781 30,781 | ...cccee 24,933 | .........30,774 2 2 30,781 0 86 |.07/25/2029 | 4AM...
493268 BY 1| KSLT2004-A 2A2 ABS FLT 10/28/2041..........covvvvvvevrrerenns ..... | 04/27/2015| MBS Paydown, 716,082 | ......... 716,082 | ......... 669,089 | .........675,520 11,600 ERICIULVIN IR [N 716,082 0 1,972 | .10/28/2041 | 1FE......
49327X  AA 8| KEY BANKNA 4.9509/15/2015.. .| 05/27/2015| KEYBANK CAPITAL MARKET. 9,107,370 | ......9,000,000 | ...... 8,868,688 | .....9,012,251 (7,271) (7,271) 9,004,980 ..102,390 102,390 .316,800 |.09/15/2015 | 2FE.......
501044 CM 1| KROGER CO/THE 3.90 10/01/2015.........cccoccoeeeecvcccvcreveres .....| 05/19/2015| CITIGROUP w0 12,141,720 | ...12,000,000 | ....12,025,830 | ....12,003,613 (1,876) (RO [ I EPAVVL VYA T I 139,983 | ..ooovvvveens 139,983 ....300,300 |.10/01/2015 | 2FE.......
50183Y AB  5|LCM12AACLO FLT 10/19/2022...........cocvevevvvercrerererernnnnens .....| 06/11/2015 Distribution ........12,000,000 | ....12,000,000 | ....12,000,000 | ....12,000,000 (U [N I 12,000,000 0 ...134,203 |.10/19/2022 | 1Z........
50183Y AC 3| LCM 12A B CLO MEZ FLT 10/19/2022........ovvvverevrrrrerrrrre ... | 06/12/2015] Distribution 2,500,000 | ......2,500,000 | ...... 2,462,155 | .....2,472,213 2,610 2,610 | covvvrererrenrrrrenrenes | eeverenens 2,474,823 25177 VIRV [— 44,696 |.10/19/2022 [ 1Z.........
515074 AA 0| LANDMARK LEASING 6.20 10/01/2022..........cccovvevrrrrereeees ..... | 04/01/2015| Sinking Fund Redemption 315,388 | ......... 315,388 | ..ovevene 319,915 | ........315,195 (185) (185) 315,388 0 9,777 |.10/01/2022 | 1FE.......
522111 ZZ  9|LECTRUS CORP TL 13% PIK 11/15/2016........cvvvevvrrrrrnnens .... | 06/01/2015| Paydown 77 | oo 71917 | e 77,669 | ..........77,610 994 994 77917 0 4,700 |.11/15/2016 | 4Z.........
52518R BE  5|LSSC 2002-GE1 A SEQ CSTR 7/26/24.... .| 06/26/2015| MBS Paydown, 6,021 6,021 5,748 5,218 803 803 6,021 0 .07/26/2024
52520M AE  3|LMT2005-1 2A2 SEQ SSNR 5.50 11/25/2035................... ceeer | 06/25/2015] MBS Paydown..........cccvcvevevvvenenennennennennnnnneenes | cosesvesesssisessie | cevesiessens 710,721 | ........ 710,721 | ........ 668,744 660,338 51,076 51,076 | coooeveveveeererinnrenes | cevercreiens 710,721 0 [ s 14,518 |.11/25/2035 | 1FM......
52520M CE  1|LMT 2005-2 3A7 SEQ 5.50 12/25/2035...........cccocceecseceeeeee | ... | 06/25/2015 MBS Paydown 31,023 | .........31,023 22,530 22,895 422 422 31,023 0 654 |.12/25/2035 | 1FM......
52520M CE  1|LMT 2005-2 3A7 SEQ 5.50 12/25/2035.............cccceeeueceeeeee | ... | 06/25/2015| Pass-Through Los: 5885 | ...ooooveren 4,274 0 5,885 (5,885) (5,885) 135 |.12/25/2035 | 1FM......
52520M CE  1|LMT 2005-2 3A7 SEQ 5.50 12/25/2035...............cccceeeeeeeeee. | ... | 06/30/2015| Book Value Adjustment. 0 (5,885) 5,885 5,885 .12/25/2035 | 1FM......
525221 AS 6 LXS2005-3 3A2B SEQ SSNR STP 09/25/2035................. .....| 05/25/2015| MBS Paydown 319,549 | ....... 319,549 | ... 283,200 | .........311,056 12,098 12,098 319,549 (VN I 11,275 |.09/25/2035 | 1FM......
525221 EM  5[LXS2005-7N 1A1A SEQ SSNR FLT 12/25/2035............... | ..... | 06/25/2015| MBS Paydown 88,869 | ...........88,869 | .......... 65,178 | ...........68,680 (18,584) (18,584) 88,869 0 145 | .12/25/2035 [ 1FM......
52522G  AB 0| LXS2006-18N A2A SEQ SNR FLT 12/25/2036................. ceeee | 06/25/2015] MBS PaydOWN.........ooovvvvvcrrrrneceerreresnenseneenseses | nmmmmmmmnmnnnns | worerevens 1,276,739 | .....1,276,739 | ..... 1,171,447 | ........848,428 26,764 26,764 | ..oovvvvvvrerrerrenrnnns | eevereinns 1,276,739 0 1,023 |.12/25/2036 | 1FM......
52522G  AB 0| LXS2006-18N A2A SEQ SNR FLT 12/25/2036................. ..... | 06/25/2015| Pass-Through Lo v 86,883 | 43,282 0 46,883 (46,883) (46,883) 33 |.12/25/2036 | 1FM......
52522G  AB 0| LXS2006-18N A2A SEQ SNR FLT 12/25/2036................. ... | 06/30/2015| Book Value Adjustment. 0 (46,883) 46,883 46,883 .12/25/2036 | 1FM......
52523M AD 2| LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036.................... ceeer | 06/25/2015] MBS Paydown..........cccvcvevevveenencrnenncnnennenneeenes | cvsvsvesesssisessie | cevesiessens 150,627 | ........ 150,627 | .....ccco. 88,783 | ...........94,401 2,401 2,401 | oo | e 150,627 0 207 |.10/25/2036 | 1FM......
52523M AD 2| LXS2006-15 A4 SEQ SSNR FLT 10/25/2036.................... ..... | 06/25/2015| Pass-Through Los: corennee 12870 | i 7,350 0 12,470 (12,470) (12,470) 18 |.10/25/2036 [ 1FM......
52523M AD 2| LXS2006-15 A4 SEQ SSNR FLT 10/25/2036.................... ..... | 06/30/2015| Book Value Adjustment. 0 (12,470) 12,470 12,470 .10/25/2036 | 1FM......
525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037........ccovcvvvvvvvrrrrenes .| 05/25/2015| MBS Paydown, 32,831 32,831 | oo 21,340 | ...........19,845 (275) (275) 32,831 0 420 | .01/25/2037 | 1FM......
525241 AL 9[LXS2007-1 WF1 SEQ 7.00 01/25/2037........cccvcvvvvvvvrrrrenes .| 06/25/2015| Pass-Through Loss 27438 | ...cooeee 18,147 (24) (24) 27,438 (27,438) (27,438) 366 |.01/25/2037 | 1FM......
525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037........cccvcvvvvvvvrrrrecens .| 06/30/2015| Book Value Adjustment. 0 (27,438) 27,438 27,438 .01/25/2037 [ 1FM......
525248 AC  4|LXS2007-5H 1APO PO 0.0 5/25/2037..........couverereverererenens .| 06/25/2015| MBS Paydown, 59,647 59,647 | ....ccceoee 19,586 | ............7,612 0 59,647 0 .05/25/2037 | 1FM......
525248 AC  4|LXS2007-5H 1APO PO 0.0 5/25/2037..........ccocorermvevererinnns .| 06/25/2015| Pass-Through Lo ...66,839 20,219 0 66,839 (66,839) (66,839) .05/25/2037 | 1FM......
525248 AC  4|LXS2007-5H 1APO PO 0.0 5/25/2037..........ccoccrermvevererinnns .| 06/30/2015| Book Value Adjustment. 0 (66,839) 66,839 66,839 .05/25/2037 | 1FM......
52525F AA  1]|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.................. | ..... | 06/25/2015] MBS Paydown 245171 | ........ 245171 | ...... 216,268 220,262 (99,635) (99,635) 245171 0 4,959 |.07/25/2047 [ 1FM......
52602E AD 4| LENDER PROC SRV 5.75 04/15/2023............ccccooooccccercccce | cecee | 05/29/2015] Partial Call........coovocvvvvvcerrercerncencrenencnccencnecenenes [ v | v 1,793,520 | .....1,696,000 | ...... 1,789,280 | .....1,767,419 (8,097) (CHUTQT I D 1,759,322 34,198 34,198 52,803 |.04/15/2023 | 2FE.......
535555 ZZ 2| LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18................ | ccc.. | 04/02/2015] PQYAOWN........cocvvvvvcvcrrrcverrnnvnnnnnnnnnnnnnenenssnnenenes | cosessevesssesesiie | covssviciins 101,453 | ....... 101,453 99,886 451 451 | i [ e 101,453 0 3,008 |.07/23/2018 | 4Z.........
542514 EV  2|LBMLT 2004-1 M2 MEZ FLT 02/25/2034.............cccoeconerecec .....| 06/25/2015| MBS Paydown 29,077 29,077 27,587 (78) (78) 29,077 0 127 |.02/25/2034 [ 1FM......
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34... .| 06/25/2015| MBS Paydown, 664,650 664,650 662,386 120 120 664,650 0 .02/25/2034 [ 1FM......
55265K G7 8| MASTR 2003-7 4A42 INV 9/25/2033.............coocrvvmvevvrerernnnns .....| 06/25/2015| MBS Paydown 41,268 | ..........41,268 30,700 1,806 1,806 41,268 0 .09/25/2033 [ 1FM......
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018.........ccvvvvvvvrerrcrren ..... | 06/25/2015| MBS Paydown, 48,987 | ..........48987 | ... 47,303 | ...........48,305 301 301 48,987 0 991 |.06/25/2018 | 1FM......
55274Q AK 1| MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36................ | ..... | 04/25/2015| Pass-Through Lo coeen 16,945 | 15,335 0 16,945 (16,945) (16,945) 279 | .06/25/2036 | 1FM......
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55274Q AK 1| MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36................ | ..... | 04/30/2015] Book Value Adjustment. 0 (16,945) 16,945 16,945 .06/25/2036 | 1FM......
55274Q AK 1| MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36................ | ..... | 06/25/2015| MBS Paydown, 242,571 | ......... 242,571 | ....... 219,527 209,913 31,467 31,467 242,571 0 4,245 | .06/25/2036 | 1FM......
55279Y AA 1| MCA2014-1 AABS SNR PT FLT 08/15/2024.................... ceees | 05/15/2015] MBS Paydown..........cccvcvevvvvvvnenevecnnnncecesnnecenes | cosesvesssssisessse | cvvesiesiens 107,755 | ........ 107,755 | ... 107,755 | ........107,755 (U [ DTN 107,755 0 1,202 |.08/15/2024 | 1FE.......
55952U AB 1| MAGNE 2012-6A A CLO FLT 09/15/2023 .| 06/05/2015| WELLS FARGO BROKERAGE SERVICES. 9,000,190 | ....19,000,000 | ....19,010,625 | ....19,000,000 0 ..19,000,000 190 190 .163,028 |.09/15/2023 | 1FE.......
55952U AC 9| MAGNE 2012-6A B CLO FLT 09/15/2023............ccccccccinns ..... | 06/05/2015| WELLS FARGO BROKERAGE SERVICES. | ........ccccvcveie | wovevenen 6,000,060 | ......6,000,000 | ...... 6,000,000 | ......6,000,000 (U [N I 6,000,000 60 60 88,149 |.09/15/2023 | 1FE.......
564760 BH 8| MTTC 2003-1 A1 SEQ CSTR 11/25/2033..........ccooccccerccce. .....| 06/25/2015| MBS Paydown 516,638 | ........ 516,638 529,554 520,668 (729) (729) 516,638 0 f s 12,720 | .11/25/2033 | 1FM......
566428 AA 6| MAREA 2012-1A A CLO FLT 10/16/2023.........ccovvcrerrrereeens ..... | 06/15/2015| DEUTSCHE BANK 013,214,000 | ....13,214,000 | ....13,206,623 | ....13,199,285 691 (NI [FRRRRRIITY I 13,199,976 14,024 14,024 ....159,872 | .10/16/2023 | 1FE.......
568416 AA 9| MRNPK 2012-1A A1A CLO FLT 05/18/2023............c00eere ... | 05/27/2015| BNP PARIBAS <0 12,002,400 | ...12,000,000 | ....12,000,000 | ....12,000,000 (U [ I 12,000,000 2,400 2,400 ....109,228 | .05/18/2023 | 1FE.......
57430U 30 1| MDIBS 2006-1A A ABS 5.55 12/10/2065...........cccvvverererreene ... | 04/10/2015| MBS Paydown, 0 0 (1) .12110/2065 | 1FE.......
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36... .| 06/25/2015| MBS Paydown, 4,577 4,577 3,697 2,835 62 62 4,577 0 62 |.11/25/2036 | 1FM......
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36................ | ..... | 06/25/2015| Pass-Through Lo: (16) (13) 0 0 (0)].11/25/2036 [ 1FM......
576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033........cccocceoereverererererereres cvers | 06/25/2015] MBS Paydown..........cccvcvvvvvvvecnncnncnennnenenenenenes [ covesresesssisessie | cvvssiesiens 116,084 | ........ 116,084 | ......... 120,113 | ........118,007 (620) ((7Z0)] [N [ 116,084 0 2,824 |.11/25/2033 | 1FM......
576434  J7 0| MALT 2005-2 4A3 SEQ FLT 03/25/2035.............ccouvmmrvrrnnns .| 06/25/2015] MBS Paydown............cccovcvvevvcrvvvnervcnnnsensnnsenes [ cosesvevsessiressie | covvsviviens 150,856 | ........ 150,856 | ......... 125,399 | ........129,176 (19,487) (QESTETA (O [ 150,856 0 328 |.03/25/2035 | 1FM......
576434 W5 9| MALT 2005-6 3A1 SEQ SSNR 5.5 11/25/2020................... .....| 06/25/2015| MBS Paydown 246,166 | ........ 246,166 | ........ 241,088 | .........240,301 6,036 6,036 246,166 0 5,406 | .11/25/2020 | 3FM......
57643L LZ  7|MABS 2005-FRE1 A5 SEQ FLT 10/25/2035.............cccceceee. cverr | 06/25/2015] MBS PaydOwN...........ccovvvervrvvennrencnencciscseensenes [ v | covevenens 1,101,507 | .....1,101,507 | ....... 948,673 | .....1,101,507 (U [N I 1,101,507 0 2,505 |.10/25/2035 | 1FM......
57643M LZ 5| MASTR2006-1 1A3 PAC SSNR 5.75 5/25/36.........cco0c0er. ..... | 06/25/2015| MBS Paydown, 92,492 92,492 90,324 85,792 6,853 6,853 92,492 0 2,172 | .05/25/2036 | 1FM......
57645T AA 5| MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037............... ..... | 06/25/2015| MBS Paydown, 664,559 | ........ 664,559 582,724 L[ 2 [ I (110,176) | wevevvvvvererrrrverrrreens | ceverrrnnend (110,176) 664,559 0 1,012 |.09/25/2037 | 1FM......
589929 RJ 9| GNABS 1998-GN2 M1 7.155 07/27.....cocvvvvrererrrererrrsserssran ..... | 06/25/2015| MBS Paydown, 5,648 5,648 5,647 5,598 26 26 5,648 0 167 |.07/25/2027 [ 1FM......
589929 RK 6| MLMI 1998-GN2 M2 MEZ 7.50 7/25/2027 ..........cc00eoerecereee | ... | 06/25/2015 MBS Paydown 3219 3,219 3,219 3219 0 3219 0 95 |.07/25/2027 | 1FM......
589929 TP 3| MLMI 1999-H1 A5 NAS STP 5/20/2028.............cccoeeecereccr. .....| 06/20/2015| MBS Paydown, 70,117 10117 | 70,103 .. 70,117 0 70,117 0 2,133 |.05/20/2028 | 1FM......
59020U W4 3| MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35................ | ..... | 06/25/2015] MBS Paydown 89,149 89,149 | .......... 74,997 ..13918 10,293 10,293 89,149 0 772 | .12/25/2035 | 1FM......
59020U W4 3| MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35................ | ..... | 06/25/2015| Pass-Through Loss. ......35,886 30,189 0 35,886 (35,886) (35,886) 355 |.12/25/2035 | 1FM......
59020U W4 3| MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35................ | ..... | 06/30/2015| Book Value Adjustment 0 (35,886) 35,886 35,886 121252035 | 1FM......
59020U ZZ 1| MLCC 2005-2 1A SEQ FLT 10/25/2035..........cccoervercrrccrre .....| 06/25/2015| MBS Paydown 59,328 59,328 | .......... 51,616 52,080 1,693 1,693 59,328 0 406 |.10/25/2035 [ 1FM......
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36...........ccocrvmerererevmrmsrnrrninnnenes .....| 06/25/2015| MBS Paydown 9,158 9,158 5,495 561 561 9,158 9,158 .10/25/2036 | 1FM......
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36.........ccovrererererermrerersrnrerennenne ..... | 06/25/2015| Pass-Through Lo 22 13 0 0 .10/25/2036 | 1FM......
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36.........ccooveremrrerererererensrsrennenns ... | 06/30/2015| Book Value Adjustment. 0 9,158 (9,158) (9,158) .10/25/2036 | 1FM......
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36................. | ..... | 06/25/2015| MBS Paydown, 29,163 29,163 26,101 26,152 (9,374) (9,374) 29,163 0 318 |.10/25/2036 | 1FM......
595481 AA 0| MDST 2005-1 A SEQ 5.745 01/15/40..........ccooooomvrvvvrererinnns .| 06/15/2015| MBS Paydown, 33,401 33,401 32,065 32,465 (96) (96) 33,401 0 798 |.01/15/2040 | 1AM...
59549N  AA 1| MID-STATE TR6 A1 SEQ ABS 7.34 7/1/35........ccoeceuceecrcee .| 04/01/2015] MBS Paydown............cccocevvvvvernevnenenncenennennenes | cvsvsvevessseseseies | cevvsiesiee 116,268 | ........ 116,268 | ......... 115,728 ....116,066 74 L3N O [ 116,268 0 4,249 |.07/01/2035 | 1FE.......
59549P AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030...........cccc0ereccrerecene cverr | 04101/2015] MBS Paydown..........cccvvvvvvvvvenrnrvnennnnnenenseenenes [ cosesvesesssisessie | cvvssvisiens 146,359 | ........ 146,359 | ......... 147,644 ....146,359 (U [N [P 146,359 0 3,475 |.04/01/2030 | 2AM...
59549W AA 1| MDST 11A14.864 07/15/2038 .| 06/15/2015| MBS Paydown, 51,302 251,302 | 51,301 ......51,302 0) 0) 51,302 0 1,019 |.07/15/2038 | 2AM...
59560W AA 5| MDST 2010-1 A SEQ 3.50 12/15/2045. .| 06/15/2015| MBS Paydown, 129,472 129,472 129,189 129,078 23 23 ..129,472 0 1,908 |.12/15/2045 [ 1FM......
604668 AC  7|MRMX2014-1A A2 ABS SNR 3.34 07/20/2026..................| .... | 04/20/2015| MBS Paydown 272,000 | ........ 272,000 | ........ 271,985 ....271,983 2 2 272,000 0 4,542 |.07/20/2026 | 2AM...
60687V AE 5| MLCFC 2006-3 A4 SEQ 5.414 7T/12/46..........ccvevevcrereverern. ... | 06/12/2015| MBS Paydown, 46,979 | .......... 46979 | .......... 46,428 | ..........46,818 83 83 46,979 0 1,062 |.07/12/2046 | 1FM......
60688H AA 3| MMCAPS 18A A1 CDO SSNR FLT 12/26/2039................. R.. | 06/26/2015] MBS Paydown, 12,108 | .........12,108 9,081 (9,289) (9,289) 12,108 0 17 |.12/26/2039 | 1FE.......
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61744C ZC 3| MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36.............. | ..... | 06/25/2015] MBS Paydown 223,228 223228 | ......... 215,624 | ........219,472 218 218 223,228 0 344 1.03/25/2036 | 1FM......
61749L AP 6| MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036.............cccccc0cc. ..... | 06/25/2015| MBS Paydown, 331,275 | ..o 331,275 | ......... 242,452 | ........247,343 16,239 16,239 331,275 0 3,035 |.06/25/2036 | 1FM......
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36.............. ..... | 06/25/2015| MBS Paydown, 5,301 5,301 2,426 (4,186) (4,186) 5,301 0 47 |.06/25/2036 | 1FM......
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46.... .| 06/25/2015| MBS Paydown, 116,872 116,872 68,640 48,489 48,489 ..116,872 0 1,380 |.10/25/2046 | 1FM......
61751M AU 8| MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047............... | ..... | 06/25/2015| MBS Paydown 399,981 399,981 | ......... 364,358 ....361,503 (13,261) (13,261) 399,981 0 5,834 |.07/25/2047 | 1FM......
61751Q AB 1| MSHEL 2007-1 A2 SEQ FLT 12/25/2036.............ccooeucccrere. .....| 06/25/2015| MBS Paydown 75,615 15,615 | 43,337 25,365 (30,205) (30,205) 75,615 0 90 |.12/25/2036 | 1FM......
617526 AD 0| MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.........cccvvveveenes ceerr | 06/25/2015] MBS PaydOWN........ccvvveverererernrerernnerennseesnneeeees | cvssaressssssssssse | cvssssessens 101,887 | ......... 101,887 | .......... 63,680 59,493 (29,918) (29,918) | cevvvvvvrrvreerrreeeeees | ovrmneinnnns 101,887 0 112 | .11/25/2036 | 1FM......
61754J AF 5| MSC 2007-T27 A4 SEQ CSTR 6/11/42......cccvveveviririrscarn ..... | 06/11/2015| MBS Paydown, 13,510 13510 | 13,390 ... 13,461 27 27 13,510 0 386 |.06/11/2042 | 1FM......
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037 .........cooererevererenennns ..... | 06/25/2015| MBS Paydown, 987,148 987,148 | ......... 896,993 ....934,331 9,601 9,601 987,148 0 898 |.06/25/2037 | 1FM......
61758M AA 5| MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE .| 06/26/2015| MBS Paydown, 588,428 588,428 611,080 601,650 (10,665) (10,665) 588,428 0 .04/26/2036 | 1FM......
61758V AH 0| MSRR 2010-R2 3A SEQ 6.50 10/26/37............cccooeccecercceee | .o | 06/26/2015] MBS Paydown, 376,893 | ... 376,893 | ........ 376,893 ....376,893 0 376,893 0 .10/26/2037 | 1FM......
61759X AB 8| MSRR 2010-R8 1B SUB SSUP 6.00 1/26/2037................. | ..... | 06/26/2015] MBS Paydown..........cccccocouverceisermceeescmmessrsiecss [ eoviivervivneninnnns | eovvvvininnnd 472,825 | ......... 472,825 | ........ 472,825 ...472,825 (U [ IO 472,825 0 .01/26/2037 | 1FM......
61759X AC 6| MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037............ ..... | 06/26/2015| Pass-Through Los: 39,871 27,014 153 153 39,871 (39,871) (39,871) 996 |.01/26/2037 | 1FM......
61759X AC 6| MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037............ ..... | 06/30/2015| Book Value Adjustment. 0 (39,871) 39,871 39,871 .01/26/2037 | 1FM......
617600 AA 1| MSRR 2011-KEYA 1A SEQ SSNR 4.25 12/17/40.............. | ..... | 06/19/2015] MBS Paydown 661,29 | ......... 661,296 | ........ 651,454 658,544 3,399 3,399 661,296 (VN I 10,129 | .12/17/2040 | 1FE......
61915R  AK 2| MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035............ccccvvvvee. | -.ee. | 06/25/2015] MBS Paydown 4139 | oo 4,139 2,380 2,767 1,098 1,098 4,139 0 8 |.08/25/2035 [ 1FM......
61915R AU 0] MHL 2005-5 A1 SEQ SSNR 12/25/2035..........ccooevercrrrrrerre cveer | 06/25/2015] MBS PaydOWN........ccovvvvverevvvnnereenernennneesneneenes | cvsesresssssisessse | cvsssressen 134,674 | ......... 134,674 | oo 86,865 96,909 27,879 27,879 | coovvrevevvverereverenes | cevesrrerenn 134,674 0 247 | .12/25/2035 | 1FM......
62431R  AA 7| MVEW 2007-3A A1 CLO SSNR FLT 04/16/21.........ccoo0c0... .| 04/16/2015| MBS Paydown, 317,881 | ......... 317,881 | .oooove 312,318 | ........316,763 (2,370) (2,370) 317,881 0 733 |.04/16/2021 | 1FE.......
62914Q AA 5[ NIIINTL TELECOM 11.375 08/15/2019.......coovcrvvrrerurrrerrre R.. | 06/26/2015 Distribution roeee 1,313,317 | .....1,522,500 | ......1,311,450 | ......1,027,688 0 ciee 1,027,688 285,629 285,629 .08/15/2019 | 6Z.........
62942K AA 4| NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043.................. ceeer | 06/25/2015] MBS Paydown..........cocvvvevevvvenenevnenncnnecennneeeees | cvsesvesesssisessie | covesiessen 432,571 | ........ 432,571 | ....... 413,600 | .......413,816 (14,903) (QTRCTVC) Y NN (SO 432,571 0 5,501 |.07/25/2043 | 1FM......
63860H AC 3| NSTR 2007-A AV3 SEQ FLT 03/25/2037..........cccoccreccccves .| 06/25/2015] MBS Paydown............cccovceevvvcrecencnerecnncncenscnes | covvsvcvevssivirins | v 1,223,893 | ....1,223,893 | ..... 1,145,925 | .....1,171,281 23414 23414 | oo | e 1,223,893 0 1,439 |.03/25/2037 | 1FM......
64128X AA 8| NEUBERGER BERMAN GRP 5.625 03/15/2020............... ceeee | 05/15/2015] Call...coovveevevevereveeeeennreesecenesensnesesenenesesssesessseses [ s | coveneiens 1,042,190 | .....1,000,000 | ...... 1,000,000 999,999 1 IR (FURRTRROT [ 1,000,000 42,190 42,190 37,500 |.03/15/2020 | 2FE.......
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36................. | ..... | 06/25/2015| MBS Paydown 91,051 | ..........91,051 60,549 53,304 26,375 26,375 91,051 0 1,341 | .10/25/2036 | 1FM......
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36................. | ..... | 06/25/2015| MBS Paydown 41,541 | . 41541 | 27,625 | ..........24,358 12,018 12,018 41,541 0 612 |.10/25/2036 | 1FM......
65106F AB 8| NCMT 2007-1 2A1 SEQ FLT 04/25/2037............ccccoccoeceveee .....| 05/25/2015| MBS Paydown 588,859 | ......... 588,859 | ........ 507,122 | .........545,524 23,429 23,429 588,859 0 562 |.04/25/2037 | 1FM......
65444# AA 1| MARSH & MCLENNAN COS CTL 3.48 7/11/2024............. | ..... | 06/11/2015] Paydown 86,432 86,432 86,432 86,432 0 86,432 0 1,254 |.07/01/2024 | 1.....
65473Q AQ 6| NISOURCE FINANCE 5.25 09/15/2017.......ccocovuvuermmerernnnns .....| 05/19/2015| Cash Tender. connn3,841,250 | ......3,500,000 | ......3,487,260 | ......3,496,394 3,606 3,606 3,500,000 341,250 341,250 ...124,542 | .09/15/2017 | 2FE.......
65473Q AY 9| NISOURCE FINANCE 4.45 12/01/2021.........cccocoeruverermnenens .....| 05/19/2015| Cash Tender. reeenenn5,584,450 | .....5,000,000 | ......4,981,150 | ......4,986,164 13,836 13,836 <teeee5,000,000 584,450 584,450 ....103,833 |.12/01/2021 | 2FE.......
65535V KU 1| NAA2005-WF1 2A2 SEQ 4.786 03/25/2035...................... ..... | 06/25/2015| MBS Paydown, 53,396 53,396 | ......... 49,592 52,618 221 221 53,396 0 1,065 |.03/25/2035 | 1FM......
65535V KX 5| NAA 2005-WF1 2A5 NAS 5.159 03/25/2035............ccvvvenees .| 06/25/2015| MBS Paydown, 47,136 | ......... 47,136 | ........... 47,914 | ........47,841 810 810 47,136 0 1,010 |.03/25/2035 | 2FM......
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036...............cc.c0000oeoeo. | ..... | 06/25/2015] MBS Paydown, 41,463 | ........41463 | .. 14,688 | ............ 7,390 9,247 9,247 41,463 0 1,001 |.04/25/2036 | 1FM......
65535Y AB 8| NAA 2006-S2 A2 SEQ 5.81 04/25/2036...............cc.coco0.ooeo. | ..... | 06/25/2015] Pass-Through Loss Y 582 0 0 31 |.04/25/2036 | 1FM......
65536M AC 1| NHELI2006-HE2 A3 SEQ FLT 03/25/2036.. .| 06/25/2015| MBS Paydown, 324,464 .324,464 255,863 281,325 (5,196) (5,196) 324,464 0 446 | .03/25/2036 | 1FM......
65539W AA 0| NMRR2012-1R ASEQ SSNR FLT 08/47 RE.........cccccc..o .| 06/27/2015] MBS Paydown............cccocovevvvererecencreensescenieies | covvivcviiiiiviiiis | v 1,153,550 | .....1,153,550 | ......... 957,447 | .....1,037,834 43,264 LI/ T [ 1,153,550 0 2,743 |.08/27/2047 [ 1FM......
667294 AW 2| NORTHWEST AIRLINE 7.041 04/01/22........ccoceeemereveverenene .| 04/01/2015| Sinking Fund Redemption 93,525 93,525 96,014 95,437 (65) (65) 93,525 0 3,293 | .04/01/2022 | 2FE.......
667294 AY 8| NORTHWEST AIR 017.691 04/01/17........cccoovvvevvvvvercnvverecns | cecee | 04/01/2015] Sinking Fund Redemption 10,530 | ..........10,530 | ........... 10,266 | ...........10,383 17 17 10,530 0 405 |.04/01/2017 | 2FE.......
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667294 BE 1| NORTHWEST AIRLINE 7.027 11/01/19......cccovvvvummrrvirerennns .| 05/01/2015| Sinking Fund Redemption 212,515 | ......... 212,515 | ....... 212,515 | .......212,524 (1) (1) 212,515 0 7,467 |.11/01/2019 | 2FE......
67087T DE 8| OAK 2002-A A3 ABS SEQ 6.03 05/15/24............ccooccuvvnceees .| 06/15/2015| MBS Paydown, 33,982 33,982 33979 | ..........10,399 16,672 16,672 33,982 0 814 1.05/15/2024 | 1AM...
67576G  AA 5| ODBERECHT OFFSHORE DRILL 6.75 10/01/2022.......... | R.. | 06/01/2015| Sinking Fund Redemption. 44,000 | ..........44,000 | ........... 43,997 | ...........44,000 0 0 44,000 0 1,485 |.10/01/2022 | 4FE.......
677071 AA 0| OHANAMILITARY 5.471 10/01/21... . | 04/01/2015| Sinking Fund Redemptiol 195,000 .195,000 195,426 101 101 ...195,000 0 5,334 |.10/01/2021 | 1FE......
677071 AF 9| OHANA MILITARY 5.675 10/01/2026............cccocrevvvrrerrrrnens .| 04/01/2015| Sinking Fund Redemption 76,832 | .........76,832 | ......... 77,760 | ..........77,504 (22) (22) 76,832 0 2,180 |.10/01/2026 | 1FE.......
677071 AM 4| OHANA MILITARY 5.462 10/01/2026..............cocrvvverrevrrrrens .| 04/01/2015| Sinking Fund Redemption 51428 | ........51,428 52,940 52,617 (40) (40) 51,428 0 1,404 | .10/01/2026 | 1FE......
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035............... | ..... | 06/25/2015| MBS Paydown 287,810 287,810 | ......... 221,254 | .........236,611 27,621 27,621 287,810 0 630 |.07/25/2035 | 1FM......
68383N DN 0] OPMAC 2005-5 2A1C SEQ 5.801 12/25/2035.................. ..... | 06/25/2015| MBS Paydown, 2,690,906 | ......2,690,906 | ...... 2,448,725 2,595 514 86,197 86,197 2,690,906 0 56,339 |.12/25/2035 | 1FM......
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035..........cocoervrmverenens ..... | 06/25/2015| MBS Paydown, 237,906 237,906 205,194 220,049 7,796 7,796 237,906 0 404 |.12/25/2035 | 1FM......
68403B AB 1| OOMLT 2007-FXD2 2A1 SEQ SSNR 5.9 03/2037... .| 06/25/2015| MBS Paydown, 25,621 25,621 25,669 25,437 31 31 25,621 0 413 | .03/25/2037 | 4FM......
684065 BA 2| ORNG & RKLND UTL 05-A 5.30 04/01/2015..........cccccoenene < | 04/01/2015] MALUTRY. ... [ imnmsaimninnnns | v 5,000,000 | ......5,000,000 | ...... 4,990,000 | ......4,999,660 340 KZIVIN IV [V 5,000,000 0 ....132,500 |.04/01/2015 | 1FE.......
68504R  AA 6] ONGLT 2014-AA A ABS SNR 2.29 07/09/2029.................. .....| 06/09/2015| MBS Paydown, 356,709 356,709 356,647 356,649 26 26 356,709 0 3,406 |.07/09/2029 | 1FE.......
693456 AA 3| PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043.................. | ..... | 06/25/2015] MBS Paydown..........ccccouvevevmmvuvvemrvnvensnnnssnnnns | coverseseeeesseseess | coviveves 1,129,633 | ....1,129,633 | ..... 1,100,686 | .....1,101,518 9,395 9,395 | oo | e 1,129,633 (U I 16,752 |.09/25/2043 | 1FM......
70337U 10 O] PATRONS' IV 5.775 12/23/2063...........cccoecoverecrvevevivcreviviis ..... | 04/23/2015| Sinking Fund Redemption 2,267,917 | ....2,267917 | ..... 2,214,998 | ....2,221,928 0 2,267,917 (VN I 42,056 |.04/23/2018 | 1FE.......
70338C 10 9| PATRONS' 04-1A 6.673 11/4/12019........oovvvvverrrrvvrrrrrrrcrcciiens ..... | 04/04/2015| Sinking Fund Redemption...............ccccccceevvvee | coocsveveisccievnces | covvivivecs 139,256 | ......... 139,256 | ......... 139,256 | .........139,256 (U [ [P 139,256 0 3,098 |.11/04/2019 | 2FE.......
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020.................| ..... | 06/30/2015] Paydown 27,076 27,076 | .ooove 24,034 | ...........10,655 198 198 27,076 0 606 |.09/24/2020 | 3FE.......
72650R  AJ 1] PLAINS ALL AMER 5.25 06/15/2015........ccooverrverercrsrrrcrrene | 06/15/2015] MALUTIY.......ooeeeeeeeaacreaeaaserresssesssscsresssssssisis | anmnmsmmmnmnnnns | cererenens 4,000,000 | ......4,000,000 | ...... 3,980,720 | .....3,998,899 1,101 RO Y ISV 4,000,000 0 ....105,000 |.06/15/2015 | 2FE.......
73316Q AB 4| POPLR 2006-D A2 SEQ FLT 11/25/2046.............cccrenene ..... | 06/25/2015| MBS Paydown, 227,003 227,003 | ..ovove 213,099 | .........218,631 (608) (608) 227,003 0 314 | .11/25/2046 | 1FM......
73755L  AG 2| POTASH CORP 3.75 09/30/2015.........ccmvcverrevereranens I....| 05/19/2015| WELLS FARGO BROKERAGE SERVICES. | ...........cccc..... cereeenen 1,075,250 | ......7,000,000 | ......6,961,640 | ......6,994,745 2,739 2,739 6,997,484 71,766 77,766 ....169,167 |.09/30/2015 | 1FE.......
74005P AV 6| PRAXAIRINC 3 09/15/15.......oooiieeesiresccisisesrcsssssacessicsesns <.er. | 05/19/2015] SUSQUEHANNA INTL GRP......coovvcvvvvmcrerrrns [ i | v 6,054,780 | ......6,000,000 | ...... 5,984,580 | ......5,998,048 1,079 1,079 | oo | e 5,999,128 55,652 55,652 ....133,792 |.09/15/2015 | 1FE.......
74041E  AA 3| PRETSL 16A A1 CDO SSNR FLT 03/23/2035................... R.. | 06/23/2015| MBS Paydown, 46,158 | .........46,158 | ........... 34,803 (13,565) (13,565) 46,158 0 91 |.03/23/2035 | 1AM...
74041N  AA 3| PRETSL 12A A1 CDO SEQ SSNR FLT 12/24/33.............. R.. | 06/24/2015] MBS Paydown............c.ccccvvvvvervvvncrervnenennnecenes | cosesveseissisessie | cvvssviviens 134,269 | ........ 134,269 | ........ 116,611 465 L1CIRN (RPN I 134,269 0 298 | .12/24/2033 | 1FE.......
740410 AA 7| PRETSL 14A A1 CDO SEQ SSNR FLT 06/24/34............... R.. | 06/24/2015] MBS Paydown............c.cccovvvvmervvrverevvverennnerenes | cosesvevssscisissie | covssiiviins 144,548 | ........ 144548 | ......... 116,000 10,159 URESICTH R [N 144,548 0 277 | .06/24/2034 | 1FE.......
74042E  AA 2| PRETSL 17 A1 CDO SEQ SSNR FLT 06/23/35................. | R.. | 06/23/2015] MBS Paydown...........ccccococvciesivcsmsescscsisinisianss | wovmvvervmmnennnonns | eovvvvinennn 490,653 | ........ 490,653 | ....... 379,030 3,141 3141 | i | e 490,653 0 1,629 |.06/23/2035 | 1AM...
74042H AA 5| PRETSL 19A A1 CDO SEQ SSNR FLT 12/22/36.............. R.. | 06/22/2015] MBS Paydown............c.c.cccvvevervrveerervnerecnnenenes | cosesvessissiiissies | covvsiisics 120,924 | ........ 120,924 | .......... 90,920 (29,594) (PSR RN (SO 120,924 0 190 |.12/22/2035 | 1FE.......
74042) AA 1| PRESTL 21A A1 CDO SEQ SSNR FLT 03/22/38............... R.. | 06/22/2015| MBS Paydown, 96,264 | ..........96,264 | .......... 72,378 (22,568) (22,568) 96,264 0 151 |.03/22/2038 | 1FE.......
74043C AA 5| PRETSL XXIVA A1 CDO SSNR FLT 03/22/2037............... | R.. | 06/22/2015] MBS Paydown..........ccccoueesesuerueseeressemressenrenes | covviverevivenininns | eovvvviviinns 141,026 | ........ 141,026 | ......... 105,939 (31,496) (31,496) | covvvvvvvvvvererrreeeees | i 141,026 0 53 |.03/22/2037 [ 1AM...
74160M HK 1| PRIME 2005-2 1A2 SEQ 5.00 07/25/20.............ccccoeucurucueres | ... | 06/25/2015| MBS Paydown 23,943 23,943 | ..o 24,108 | ...........24,073 313 313 23,943 0 499 |.07/25/2020 | 1FM......
745332 BZ 8| PUGET SOUND ENERGY 6.75 01/15/2016.......ccccc0ec0oecec ... | 06/05/2015] Make Whole Call...........c...eumrmscieisscisian [ comvsvsrsssssisiiis | eeveveeend 6,223,524 | ......6,000,000 | ...... 6,000,000 | ......6,000,000 (I [ IS 6,000,000 223,524 223,524 360,000 | .01/15/2016 | 1FE.......
74834L AM 2| DGX-CALL04/15 6.40 07/01/2017......ccccouvmuerererermrivrinrinnnnns ..... | 04/09/2015| Make Whole Call 5,617,109 | ......5,000,000 | ..... 5,186,296 | ......5,100,668 (7,478) (TAT8) | oo | e 5,093,190 523,919 523,919 ....247,111 | .07/01/2017 | 2FE......
749239 AD 1| RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046......................... <verr | 06/25/2015] MBS Paydown..........cccvcvvvvvvvennnevnenenneinensnenenes [ cosesvesesssisissie | covssviviens 718,879 | ......... 718,879 | ........ 660,673 | ........678,710 7,147 YAT:YAN (PRI I 718,879 0 1,045 |.08/25/2046 | 1FM......
74924N  AB 3| RASC 2007-KS4 A2 SEQ FLT 05/25/2037..........coovvvvvvevnene .....| 06/25/2015| MBS Paydown 366,745 366,745 328,503 | .........344,303 19,104 19,104 366,745 0 522 |.05/25/2037 | 1FM......
74924Y AB 9| RASC 2007-KS3 Al2 SEQ STP 04/25/2037.. .| 06/25/2015| MBS Paydown, 560,922 .560,922 502,726 552,015 10,125 10,125 560,922 0 864 |.04/25/2037 | 1FM......
74927B  AK 6| RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37................ .....| 06/26/2015| MBS Paydown 53,047 53,047 | .......... 57,225 55,520 (2,027) (2,027) 53,047 0 3,412 |.09/26/2037 | 1FM......
74927D BY 1| RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37...........cc0vnene cvere | 06/26/2015] MBS PaydOWN........ovvevvvvveerrrreenernerennenseseenseses [ sunmsmssmsnmnnnns | eeverenens 1,006,538 | .....1,006,538 | ...... 1,000,280 | ......1,001,621 870 870 | oovveeeermnnrernniinns | s 1,006,538 0 22,476 |.10/26/2037 | 1FM......
749289 AA 2| RBSCF 2009-RR2 CWA SEQ SSNR CSTR 8/48...............| ..... | 06/16/2015| MBS Paydown 2,314,306 | .....2,314,306 | .....2,153,517 | .....2,264,291 44,267 44,267 2,314,306 0 50,693 | .08/16/2048 | 1FE.......
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749289 AZ  7|RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51.......... | ..... | 06/16/2015| MBS Paydown 301,887 | ......... 301,887 | ......... 288,680 | .........296,599 4,457 4,457 301,887 0 7,546 |.02/16/2051 | 1FE.......
749289 BT 0| RBSCF 2009-RR2 JPA SEQ SSNR CSTR 5/16/47........... | ..... | 06/16/2015| MBS Paydown 922,974 922,974 | ........ 845,372 | ........899,123 21,292 21,292 922,974 0 25,228 | .05/16/2047 | 1FE.......
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037...........ccocvvuene ..... | 05/26/2015| Pass-Through Lo v 14,948 | 34,881 0 74,948 (74,948) (74,948) 422 | .06/26/2037 | 1FM......
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037.... .| 05/31/2015| Book Value Adjustment. 0 (74,948) 74,948 74,948 .06/26/2037 | 1FM......
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037...............c0cuene ..... | 06/26/2015| MBS Paydown 228,007 228,007 | ...oooon. 106,133 | ........129,749 7,303 7,303 228,007 0 1,967 |.06/26/2037 | 1FM......
74928F AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036................... ..... | 06/26/2015| MBS Paydown 302,330 | ......... 302,330 | ......... 171,272 | ........ 167,871 0 302,330 0 7,306 |.03/26/2036 | 1FM......
74928F AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036.......c..ccv. ..... | 08/26/2015| Pass-Through Loss 53,188 30,131 0 53,188 (53,188) (53,188) 1,384 1.03/26/2036 | 1FM......
74928F AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036................... ... | 06/30/2015| Book Value Adjustment. 0 (53,188) 53,188 53,188 .03/26/2036 | 1FM......
74928H AA 4| RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039.............. ..... | 06/16/2015| MBS Paydown, 255,079 255,079 | ..ovoven 257,510 255,191 (1,066) (1,066) 255,079 0 5,638 |.09/16/2039 | 1FE.......
74928R  AB 0| RBSSP 2009-10 1A2 RR MEZ CSTR 8/26/35.. .| 06/26/2015| MBS Paydown, 1,351,588 | .....1,351,588 912,322 | .....1,259,342 13,886 13,886 1,351,588 0 31,351 |.08/26/2035 [ 1FM......
74928R AE  4|RBSSP 2009-10 3A1 RR SEQ SSNR CSTR 12/35............ | ..... | 06/26/2015] MBS Paydown 535,938 535,938 | ......... 471,625 | ........484,890 1,053 1,053 535,938 0 [ s 12,744 | .12/26/2035 | 1FM......
74928T AB  6|RBSSP 2009-11 1A2 MEZ 5.528 6/26/2034..................c.... ceees | 06/26/2015] MBS Paydown..........cccvcvevvvvvenrnevnennsnnecennnenenes [ covesresssssisessee | cvvssieesin 141,606 | ........ 141,606 | ......... 136,650 | .........139,256 1,056 IULTCIN Y [N 141,606 0 3,465 |.06/26/2034 | 1FM......
74928U AL 1| RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36............ | ..... | 06/26/2015] MBS Paydown 363,194 363,194 352,298 355,281 5,453 5,453 363,194 0 7,015 |.08/25/2036 | 1FM......
74928U AM 9| RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE............ | ..... | 06/26/2015| Pass-Through Loss. Y] 55,232 (156) (156) 79,471 (79,471) (79,471) 1,522 |.08/25/2036 | 1FM......
74928U AM 9| RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE............ | ..... | 06/30/2015| Book Value Adjustment 0 (79,471) 79,471 79,471 .08/25/2036 | 1FM......
74928U AS 6| RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36............ | ..... | 06/26/2015] MBS PaYAOWN.........ccvurrsccrsssseresssaressssreres | covvererevemenenenes | eovverennenns 108,646 | ......... 108,646 | ......... 104,843 ....106,004 1,485 215 SRS [, 108,646 0 1,373 | .10/25/2036 | 1FM......
74928U AW 7| RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36.............. cveer | 06/26/2015] MBS PaydOwN.........coovvvvevervvnnerernerneenneenseneenes | cvsesresssssssassse | cvvsssessen 173425 | ......... 173425 | ......... 171,266 171,291 643 643 | ooorvevevenerenenenenes [ s 173,425 0 4,289 |.06/25/2036 | 1FM......
74928U AX 5| RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036..............| ..... | 06/26/2015| Pass-Through Lo: 36,187 | ..ovveee 15,718 (128) (128) 36,187 (36,187) (36,187) 912 | .06/25/2036 | 1FM......
74928U AX 5| RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036.............. | ..... | 06/30/2015| Book Value Adjustment 0 (36,187) 36,187 36,187 .06/25/2036 | 1FM......
74928X BB 6| RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.............ccceeoeooo. | ..... | 06/26/2015] Pass-Through Lo e 87,148 28,289 309 309 47,148 (47,148) (47,148) 980 |.01/26/2036 | 1FM......
74928X BB 6| RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.............cc.eeocooo. | -.... | 06/30/2015] Book Value Adjustment. 0 (47,148) 47,148 47,148 .01/26/2036 | 1FM......
74930A AA 5| RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49......... cvers | 06/16/2015] MBS Paydown..........cccvcvvvvvvvvnnvcvnernnnnenenneenenes [ cosesvesesssisessie | covssviviens 170,872 | ........ 170,872 | ......... 186,008 .A71,787 (7,227) ([V210] [ [ 170,872 0 3,999 |.12/16/2049 | 1FE.......
74930N AQ 2| RBSSP 2011-3 3A7 SUB 9.8224 07/26/37...........ccccoeuecere .| 06/26/2015| Pass-Through Loss e 12,944 | 10,161 112 112 12,944 (12,944) (12,944) 360 |.07/26/2037 | 1FM......
74930N AQ 2| RBSSP 2011-3 3A7 SUB 9.8224 07/26/37...........ccccoeueceee .| 06/30/2015| Book Value Adjustment. 0 (12,944) 12,944 12,944 .07/26/2037 | 1FM......
74930V AA 9| RBSSP2011-6 A1 SEQ SSNR CSTR 05/26/2036............. .....| 06/26/2015| MBS Paydown 601,457 | ......... 601,457 | ......... 578,902 ...577 471 3,712 3,712 601,457 0 6,751 |.05/26/2036 | 1FM......
74930X AX 5| RBSSP2012-1 5A1 SEQ SSNR CSTR 12/2035RE........... | ..... | 06/27/2015| MBS Paydown, 802,886 | ......... 802,886 | ......... 780,806 ...776,815 8,551 8,551 802,886 (VN [ 17,119 | .12/27/2035 | 1FM......
74931J AC 1| RBSSP2012-3 2A1 SEQ SSNR FLT 2/26/36 RE............... ..... | 06/26/2015| MBS Paydown, e 1,037,910 | .....1,037,910 | ......... 944,498 ....990,666 22,327 22,327 cieee 1,037,910 0 1,937 |.02/26/2036 | 1FM......
74931IN  AA 6| RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE................... ceees | 06/26/2015] MBS PaydOwN..........covvvvevevvvenenernnnnennenenneneenes | cvsvsresesssisessie | covesrersen 186,336 | ......... 186,336 | ......... 185,172 ...181,223 (1,051) (RIS [P IS 186,336 0 4,619 |.11/26/2036 | 1FM......
74931IN  AK 4| RBSSP 2012-5 4A1 SEQ FLT 08/26/2036 RE.................... ceees | 06/26/2015] MBS PaydOwN..........cocvcvevevveenenevnennnnneeennneeenes | cosesvesesssisessie | cevesiessen 422,166 | ........ 422,166 | ....... 421,639 ...418,080 7,115 TAAKT-TN (VPRI I 422,166 0 8,523 |.08/26/2036 | 1FM......
74932H AC 4| RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE............. | ..... | 06/27/2015] MBS Paydown...........ccccooceseuueesmsmevevsmmiesecnienes | covvivevevenerininns | eovvvviiinnns 156,361 | ........ 156,361 | ......... 137,597 ....140,416 (975) (1)) [N [ 156,361 0 465 |.07/26/2033 | 1FM......
74935T AA 9| RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044................... .....| 06/15/2015| MBS Paydown 284,205 | ....... 284,205 | ......... 284,205 ....284,205 0 284,205 0 7,976 |.11/15/2044 | 2AM...

74951P DQ 8| RESIF 2005-A B3 SEQ FLT 03/10/2037...........cccccreccvcreeee .....| 06/10/2015| MBS Paydown 596,941 596,941 | ... 264,621 ....270,845 15,927 15,927 596,941 0 1,749 |.03/10/2037 [ 1FM......
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36.. .| 06/25/2015| MBS Paydown, 66,850 45,163 35,535 1,240 1,240 66,850 0 964 |.08/25/2036 | 1FM......
749574 AC 3| RFMSI2006-SA2 2A1SEQ CSTR 08/25/36....................... .....| 06/25/2015| Pass-Through Loss 2,756 0 4,079 (4,079) (4,079) 54 |.08/25/2036 | 1FM......
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36........ccocevsssrcre. ..... | 06/30/2015| Book Value Adjustment. 0 (4,079) 4,079 4,079 .08/25/2036 | 1FM......
74958W AC 0| RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37............... | ..... | 06/25/2015| MBS Paydown. 26,817 26,817 | oo 14,213 9,297 687 687 26,817 0 311 1.02/25/2037 | 1FM......
74958W AC 0| RFMSI2007-SA12A2 SEQ CSTR 5.6206 02/37............... | ..... | 06/25/2015] Pass-Through Lo 16,190 8,581 0 16,190 (16,190) (16,190) 197 |.02/25/2037 [ 1FM......
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74958W AC 0| RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37............... | ..... | 06/30/2015| Book Value Adjustment. 0 (16,190) 16,190 16,190 .02/25/2037 | 1FM......
74982G AC 5| RACEP 2012-7AACLO FLT 11/08/2024..........cccccouvuvureucrs .| 06/08/2015| BANC OF AMERICA SECURITIES........cccocr | covvsvvversicviiia | v 9,502,850 | ......9,500,000 | ...... 9,500,000 | ......9,500,000 (U R I 9,500,000 2,850 2,850 93,353 |.11/08/2024 | 1FE.......
75114R  AD 7| RALI2006-QA3 A1 SEQ FLT 04/25/36..........cccocoeccrererecerce .| 05/26/2015| Suspense Ledger Adjustment 19,065 0 19,065 19,065 .04/25/2036 | 1FM......
75114R  AD 7| RALI2006-QA3 A1 SEQ FLT 04/25/36. .| 06/25/2015| Suspense Ledger Adjustment 2,948 0 2,948 2,948 .04/25/2036 | 1FM......
75114R  AD 7| RALI2006-QA3 A1 SEQ FLT 04/25/36.........cccccoecorererecerce .| 06/25/2015| Book Value Adjustment. 0 22,014 (22,014) (22,014) .04/25/2036 | 1FM......
75114R  AD 7| RALI2006-QA3 A1 SEQ FLT 04/25/36.........cccccoecoeerereccce .| 06/25/2015| MBS Paydown, 907,636 | ......... 908,154 | ......... 780,514 | ........785,571 10,387 10,387 907,636 0 1,321 | .04/25/2036 | 1FM......
75406W AC 5| RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccceeseeereene ..... | 06/25/2015| MBS Paydown, 586,361 | ......... 586,361 | ......... 460,293 503,685 13,855 13,855 586,361 0 808 |.08/25/2036 | 1FM......
755920 AF 2| ROCS-NSC-1998-1 6.375 05/15/2017..........ccccrereccvercnns | weeee | 05/15/2015) Paydown 86,851 | ...........86,851 86,161 86,745 27 27 86,851 0 2,768 | .05/15/2017 | 2FE.......
759676 AF 6| RAMC 2006-2 AF3 SEQ STP 8/25/36.........ccoumvvvverervvnrerenens ..... | 06/25/2015| MBS Paydown, 6,991 6,991 6,292 | ............4,571 2,420 2,420 6,991 0 143 |.08/25/2036 | 2FM......
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037.... .| 06/25/2015| MBS Paydown, 33,350 33,350 24,012 24,931 2,982 2,982 33,350 0 533 |.09/25/2037 | 1FM......
759950 FX 1 |RAMC 2005-4 A3 SEQ STP 2/25/36.........ccocvcrvmercrirercrcaianns .| 06/25/2015| MBS Paydown, 302,494 302,49% | ... 280,049 | ........293,794 (3,516) (3,516) 302,494 0 5,710 |.02/25/2036 | 1FM......
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34..........cccoccovcvercccre .| 05/25/2015| Pass-Through Lo 3,131 2,922 0 835 (835) (835) 66 |.07/25/2034 | 1FM......
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34..........cccoccoocvereverce .| 05/31/2015| Book Value Adjustment. 0 (835) 835 835 .07/25/2034 [ 1FM......
760985 7F 2| RAMP 2004-RS7 A6 NAS 5.22 7/25/34..........ccccccoccverevee .| 06/25/2015] MBS Paydown............c.coccvvvvvervvveerennennennnerenes | cosesvevsisiisessies | covviviviie 147,221 | ........ 147,221 | ... 137,395 99,128 5,638 5,638 | .oovvvevevenererennrenes | e 147,221 0 3,211 |.07/25/2034 | 1FM......
760985 GQ 8| RAMP 2002-RS1Al5 NAS 5.91* 01/25/32.........cccccrcccvcveens .....| 06/25/2015| MBS Paydown 10,971 L0971 10,968 ......10,930 38 38 10,971 0 287 |.01/25/2032 | 1FM......
760985 M7 3| RAMP 2004-RS1 AI6A SEQ STP 01/25/34..........ccco0eeeeereeee | oo | 06/25/2015| MBS Paydown 49,705 49,705 | 46,599 . ATT13 413 413 49,705 0 1,241 |.01/25/2034 [ 1FM......
760985 M8 1| RAMP 2004-RS1 AI6B SEQ STP 01/25/2034...........ccceee. ..... | 06/25/2015| MBS Paydown, 11,297 L1297 | 10,167 ... 10,475 497 497 11,297 0 278 |.01/25/2034 | 1FM......
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33......ccoevvvvvercrrrsrcre ..... | 06/25/2015| MBS Paydown, 67,616 ..B7,616 | ..ooocee0 67,582 62,469 (252) (252) 67,616 0 1,750 |.04/25/2033 | 2FM......
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034...........cccccvee. | ceeee | 06/25/2015] MBS PaydOWN........cooovvvvevrvvvenrvrvnnennennenneneeenes | cosssseressseressse | covveresiens 121,079 | ... 121,079 | e 108,063 ....109,923 8,402 L1072 (VRPN I 121,079 0 2,618 |.03/25/2034 | 1FM......
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33..........cccoovcvcvevcnces ceeer | 06/25/2015] MBS Paydown..........cccvcvevevveenencrnenncnnennenneeenes | cvsvsvesesssisessie | cevesiessens 149,246 | ........ 149,246 | ......... 149,159 ....148,902 (109) (RT0S)] [N IS 149,246 0 3,203 |.06/25/2033 | 2FM......
760985 WZ 0| RAMP 2003-RS5 Al6 NAS 4.02 4/25/33...........coccovevercccres .| 06/25/2015| MBS Paydown, 11,947 | o 11,947 | 11,508 .....10,812 (633) (633) 11,947 0 191 |.04/25/2033 [ 1FM......
760985 XK 2| RAMP 2003-RS6 A5 SEQ 5.42 7/25/33..........coocevcrcccccrce. <verr | 06/25/2015] MBS Paydown..........cccvcvvvvvvvenenevnenennnenennnenenes [ cosesveseissisessie | covssvissens 143477 | ......... 143477 | . 143,443 ....133,611 (4,370) (CICT(0)] I IS 143,477 0 3,439 |.07/25/2033 | 1FM......
76110H E8 8] RALI2004-QS15A5NAS 5.5 11/25/2034............ccccooucceee .| 06/25/2015] MBS Paydown............c.coccvvvvvervvveerenvnnnennnenenes | cosesvessiscivessies | covviviiics 126,446 | ........ 126,446 | ......... 122,652 ...122,994 923 923 | oooevevenimeveneninenes | e 126,446 0 2,807 |.11/25/2034 | 1FM......
76110H RV 3| RALI2004-QS4 A1 SEQ 4.353/25/34...........ccccoccevivevicins .| 06/25/2015] MBS Paydown............c.coccvvvvverveveerenvnnnennnnnenes | cosesvevsisscvessie | covsivivicn 188,242 | ........ 188,242 | ......... 171,592 ....183,694 3,588 KRCICICH (RN I 188,242 0 3,462 |.03/25/2034 | 1FM......
76110H T9 0] RALI2005-QA2 NB2 SEQ CSTR 02/25/2035.................... | ..... | 05/31/2015| Book Value Adjustment 128 0 128 0 .02/25/2035 | 1FM......
76110H T9 0] RALI2005-QA2 NB2 SEQ CSTR 02/25/2035.................... | ..... | 06/25/2015] MBS Paydown 41,593 | ........41593 | ........... 31,615 29,748 (36,652) (36,652) 41,593 0 460 | .02/25/2035 | 1FM......
76110H T9 0] RALI2005-QA2 NB2 SEQ CSTR 02/25/2035.................... | ..... | 06/25/2015| Pass-Through Lo: 5,296 | ..ooovereren 4,026 0 0 56 |.02/25/2035 [ 1FM......
76110V HJ 0| RFMS22001-HI4 A7 SEQ STP 10/25/26...........ccocc00eooeecere | ... | 06/25/2015] MBS Paydown, 25,425 25425 25,556 25,425 0 25,425 0 746 |.10/25/2026 | 1FM......
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36...........cccovcuceees | ece | 06/25/2015] MBS PaydOWN........ccocoercveecicsrccicsisrscissrsssneins [ eoviiviviieisiininns | eovvvriiiinns 185,394 | ........ 185,394 | ........ 183,657 | ..........64,056 19,066 TSI IO [N 185,394 0 3,973 |.02/25/2036 | 1FM......
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36....................... | ..... | 06/25/2015] Pass-Through Lo (5,877) | vevvveveed (6,092) 0 0 (107) | .02/25/2036 | 1FM......
76110W  XQ 4| RASC 2004-KS4 Al4 SEQ 4.26 11/25/31........cccccccccccrcccn. <verr | 06/25/2015] MBS Paydown...........ccvcvvvvvvvenrnevnenenncenennennenes [ cosesveseissisissie | cvvssviviens 161,051 | ........ 161,051 | ......... 137,900 | ........147,412 2,211 2211 | i | e 161,051 0 2,534 |.11/25/2031 [ 1FM......
76110W  XQ 4| RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.........cccccccccrcren. .....| 06/25/2015| Pass-Through Loss 160 137 0 0 3 |.11/25/2031 [ 1FM......
76110W XS 0| RASC 2004-KS4 Al6 NAS 4.43 05/25/2034.. .| 06/25/2015| MBS Paydown, 174,119 174,119 139,419 35,815 35,815 0 2,839 |.05/25/2034 | 1FM......
76110W XS 0| RASC 2004-KS4 Al6 NAS 4.43 05/25/2034........................ .....| 06/25/2015| Pass-Through Loss 296 252 0 296 (296) (296) 5 |.05/25/2034 [ 1FM......
76110W XS 0| RASC 2004-KS4 Al6 NAS 4.43 05/25/2034............ccccceren. ... | 06/30/2015| Book Value Adjustment. 0 (296) 296 296 105/25/2034 | 1FM......
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35.........coocovurvvereverenens .| 05/26/2015] Suspense Ledger Adjustment 3131 0 3,131 3,131 .10/25/2035 | 1FM......
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761118 KH 0| RALI2005-QS152A SEQ 6.0 10/25/35.........cooccvurivereverenens ... | 05/31/2015| Book Value Adjustment. 0 2,794 (2,794) (2,794) .10/25/2035 | 1FM......
761118 KH 0| RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccoocovrvvvrerirenens ..... | 06/25/2015| MBS Paydown, 37,082 | ..........37,082 33,780 27,894 (284) (284) 37,082 0 913 |.10/25/2035 | 1FM......
761118 KH 0| RALI2005-QS152A SEQ 6.0 10/25/35.........ccoccovrvverererennns ..... | 06/25/2015| Pass-Through Lo 0 337 (337) (337) 643 |.10/25/2035 | 1FM......
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36.... .| 06/25/2015| MBS Paydown, 11,480 8,285 (29) (29) 11,480 0 256 |.02/25/2036 | 1FM......
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36............ccoorvvmrevvrenens .....| 06/25/2015| Pass-Through Loss 0 1,681 (1,681) (1,681) 63 |.02/25/2036 | 1FM......
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36.............cocrvvmvervrnnens ... | 06/30/2015| Book Value Adjustment. 0 (1,681) 1,681 1,681 02/25/2036 | 1FM......
76111 7K 4| RFMSI2003-S10 A5 NAS 5.50 6/25/33........cccermrmvmrermnernnnns ceerr | 06/25/2015] MBS PaydOWN........ccvvveverererernrerernnerennseesnneeeees | cvssaressssssssssse | cvssssessens 166,135 | ......... 166,135 | oo 171,379 | ........169,341 (3,258) (RJPX:1:)] [ IS 166,135 0 3,922 |.06/25/2033 | 1FM......
76111 U5 1| RFMSI2003-S4 A4 NAS 5.75 3/25/2033........ccocceeerevrverers veerr | 06/25/2015] MBS PaydOWN........cvvvvvererererrrerernerneneseenseseenes | cvssaresssssssassse | cvssssessens 173443 | ......... 173443 | ......... 177,828 | ........176,436 (3,279) (RIV74°)] [ IS 173,443 0 4,130 |.03/25/2033 | 1FM......
76111X L7 6| RFMSI2006-S2 A1 PAC SSNR 5.75 TR-16.........coseevrrvnnnee ... | 06/25/2015| MBS Paydown 6,373 6,373 5,800 5,557 768 768 6,373 0 117 |.02/25/2036 | 1FM......
76111X L7 6| RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16. .| 06/25/2015| Pass-Through Lo 1,259 0 1,384 (1,384) (1,384) 28 |.02/25/2036 | 1FM......
76111X L7 6| RFMSI2006-S2 A1 PAC SSNR 5.75 7R-16........ccc.cooccoecee ..... | 06/30/2015| Book Value Adjustment. 0 (1,384) 1,384 1,384 .02/25/2036 | 1FM......
76111X TE 3| RFMSI2005-SA1 2A SEQ 2.9425 03/25/2035................... | ..... | 06/25/2015| MBS Paydown, 301,813 | ..o 301,813 | ......... 283,892 | .........284,093 15,270 15,270 301,813 0 3,473 |.03/25/2035 | 1FM......
76111X TF 0| RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035.................... | ..... | 06/25/2015| MBS Paydown, 90,441 90,441 87,275 87,473 280 280 90,441 0 811 ].03/25/2035 | 1FM......
76112B 2C 3| RAMP 2006-RS2 A2 SEQ FLT 03/25/2036.............ccccoc.croc .....| 06/25/2015| MBS Paydown 304,401 | ... 304,401 | ........ 287,279 | .........298,482 4,778 4,778 304,401 0 478 | .03/25/2036 | 1FM......
76112B  CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10/25/2032....................... | ..... | 04/25/2015| MBS Paydown, 713 | . 7,113 6,326 5470 3,313 3,313 7,113 0 132 |.10/25/2032 [ 1FM......
76112B H4 5| RAMP 2005-EFC5 M1 MEZ FLT 10/25/35.......cccvevvrererrrerens ..... | 06/25/2015| MBS Paydown, 576,790 | ......... 576,790 | ......... 411,593 | ........510,425 45,889 45,889 576,790 0 1,267 |.10/25/2035 | 1FM......
76112B KC 3| RAMP 2005-RS2 M2 MEZ FLT 02/25/35..........coccrecrccrerrcne ..... | 06/25/2015| MBS Paydown, 658,501 | ......... 658,501 | ......... 434,610 | .........575,099 41,220 41,220 658,501 0 2,450 |.02/25/2035 | 1FM......
76112B SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34........ccovccverivcresrrare ..... | 06/25/2015| MBS Paydown, 233,187 233,187 225,180 229,872 2,079 2,079 233,187 0 4,850 |.09/25/2034 | 1FM......
76126C DE 9| CBBC-CCE 98-17.00 5/15/2018.........ccoceevvemrerecsrerecsrererirns ..... | 05/15/2015| Sinking Fund Redemption 325,858 | ........ 325,858 | ......... 331,751 326,490 (151) (151) 325,858 (VN IO 10,794 |.05/15/2018 | 1...........
77356P AA 0| RCTF 2004-1A A1 ABS 5.22 05/17/2021........ccvcvvvcrrrrrcrencns ..... | 05/15/2015| MBS Paydown, 92,472 92,472 92,364 92,445 (4) (4) 92,472 0 2,403 |.05/17/2021 | 1FE......
78386N  BC 2| SACO 1999-03 BA 1B1 SUB CSTR 4/25/39.............ccccevene. | ... | 06/25/2015) MBS Paydown 9,295 9,295 9,050 9,109 (280) (280) 9,295 0 300 |.04/25/2039 | 1FM......
78444V AB 7| SLCLT 2010-B A2 ABS FLT 7/15/2042..........cccccoeoeeerecerevece | cecec | 06/15/2015] MBS PaYdOWN.........cocrcrcsiccrcscccscciccscsiccsisiiiss [ eoviiviviiiiniininns | eoviiviiinnnd 472,674 | ......... 472,674 | ........ 472,674 | .......472,674 (U [N [P 472,674 0 7,207 |.07/15/2042 | 1FE.......
78445M  AB 6| SLMA 2010-A2A ABS FLT 5/16/44.........ccovvvvvvvvvcnrrrrcrrrrien .....| 06/15/2015| MBS Paydown 517,957 | ......... 517,957 | ......... 517,957 | ........517,957 0 517,957 0 7,375 | .05/16/2044 | 1FE.......
78445Q AB  7|SLMA2010-C A2 ABS FLT 12/16/2019......ccccccc0eeecercrececne cvere | 06/15/2015] MBS PaydOwN...........cccvvvervrvvernrevcnenccnscneenseses [ v | covevevens 2,109,207 | .....2,109,207 | ..... 2,109,207 | ......2,109,207 (U [N I 2,109,207 0 22,832 |.12/16/2019 | 1FE......
78454L  AB 6| SM-CALL06/15 6.625 02/15/2019..........cccccocerecccsicvcccicrccs ... | 05/21/2015] Cash Tender............cccccoccvevvccveveccvevevcvevciivevans [ covesvevsssccicsaces | e 725816 | ......... 700,000 | ......... 679,000 | ........679,110 20,890 20,890 | ..oovvevevvvererirnrenes | e 700,000 25,816 25816 35,554 |.02/15/2019 | 3FE.......
803440 AA 4| SARA2006-1 A1 CLO FLT 12/15/2019.....cccvevemvrevvverererenens ... | 06/15/2015| MBS Paydown, ceeennnn 2,456,081 | .....2,456,081 | ......2,342,488 | .....2,441,304 25,512 25512 | covvvvevevveerevenenenns | evevennns 2,456,081 0 5,939 |.12/15/2019 | 1FE.......
80557B  AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47.......coovevvvvvvcrrrrvcrrrrnens ..... | 06/25/2015| MBS Paydown, e 1,930,410 | .....1,930,410 | ......1,789,674 | ......1,756,541 19,057 19,057 ciee 1,930,410 0 2,849 |.09/25/2047 | 1FM......
80629Q AA 3| SCHAHIN Il FINANCE 5.875 09/25/2022...........ccooevcrreruen. R.. | 03/25/2015| Sinking Fund Redemption 0 0 (135) | .09/25/2022 | 6FE.......
80875A AJ 0| SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.................. ... | 06/30/2015] Paydown 3,030 3,030 3,000 30 30 3,030 0 60 |.10/18/2020 | 3FE.......
81375F CM 3| SASI 1993-7 TA6 6.25 12/25/2023............coomrvvereriverererenenens ..... | 06/25/2015| MBS Paydown, 51 51 51 51 0 0 51 0 11.12/25/2023 | 1FM......
81375W JE 7| SABR2006-OP1 A2C SEQ FLT 10/25/2035..........ccccccooeeec | cecee | 06/25/2015] MBS PaydOWN........ocvvvvvcrrvrrcrcrrncncrccnncnccisenes [ oo | v 1,356,377 | .....1,356,377 | ..... 1,199,969 | ......1,280,903 53,564 53,564 | ...ooovvvvverrrrrinrnnns | v 1,356,377 0 2,924 |.10/25/2035 | 1FM......
81378E  AA 1| SABR 2007-BR4 A2A SEQ FLT 05/25/2037..........coccvvvveees <verr | 06/25/2015] MBS Paydown...........ccocvevvvvvevrvereernnvnanenneenenes [ cosesvessisiiisssie | covvsiiiiins 190,312 | ........ 190,312 | oo 83,318 | ...........54,369 (68,901) (LR TURD ) O (SO 190,312 0 178 |.05/25/2037 [ 1FM......
81745A AB 3| SEMT 2013-5 A2 SEQ CSTR 05/25/2043 .| 06/25/2015| MBS Paydown, 770,639 770,639 729,579 .730,907 15,575 15,575 ...770,639 0 9,496 | .05/25/2043 | 1FM......
81745C AA 1| SEMT 2013-7 A1 SEQ SNR CSTR 06/25/2043.................. | ..... | 06/25/2015] MBS Paydown............cccooccucuuccucrecvsvsmsicvscnicins | covmmveverimmririnns | covivvirinnn 442,615 | ......... 442615 | ........ 398,841 399,487 10,547 10,547 | oo | i 442,615 0 4,431 |.06/25/2043 [ 1FM......
817450 AA 6| SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043................... cverr | 06/25/2015] MBS PaydOWN........oovvvvverererernrerernnnrernseesnneeenes | cvssaressssssssssse | cvsssssssens 792,641 | ......... 792,641 | ......... 781,990 | .........782,381 5,672 5,672 | covvevevevenerereverenes | cerserrerenn 792,641 (V] [ 11,751 |.09/25/2043 | 1FM......
81745M  AA 9| SEMT 2013-2 A SEQ SNR CSTR 02/25/2043................... ... | 06/25/2015] MBS Paydown, 978,762 | ......... 978,762 | ........ 876,777 | ........876,880 39,794 39,794 978,762 0 7,604 |.02/25/2043 | 1FM......
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81745R  AB 6| SEMT 2013-3 A2 SEQ SNR CSTR 03/25/43...............cc0.... | ...... | 06/25/2015] MBS Paydown 699,294 699,294 | ........ 646,555 | .........645,286 8,566 8,566 699,294 0 7,136 |.03/25/2043 | 1FM......
82650A AA 6| SRFC 2012-3A AABS 1.87 08/20/2029............coocrvveverereenns ..... | 06/20/2015| MBS Paydown, 60,167 60,167 60,156 | ...........60,157 5 5 60,167 0 460 |.08/20/2029 | 1FE.......
82817 AA 9| SILVER SPRINGS CTL lll-A1 3.81 1/5/2029..................... ceees | 08/05/2015] PaydOWN......ccoovvvvvevcrcrevnceneveennnneesenesseenesseesenes [ cosesvesesssisessie | cvvssiessen 105,347 | ........ 105,347 | ......... 105,347 | ........105,346 0 (U [ DTN 105,347 0 1,673 |.01/05/2029 | 1....
82817@ AA  T7|SILVER SPRINGS CTL IV-A1 3.89 1/5/2029 .| 06/05/2015| Paydown 47,482 47,482 47,482 47,482 0 0 47,482 0 770 |.01/05/2029 | 1..
82838U AA 7| SVLF2012-D AABS 3.0 03/17/2025...........cccccccvcvcvcvicirins .....| 06/15/2015| MBS Paydown 383,760 383,760 | ........ 383,803 383,787 (15) (15) 383,760 0 4,657 |.03/17/2025 | 1FE.......
83367T AD 1| SOCIETE GENERALE 3.10 09/14/2015.............cccc00eenececc R.. | 05/19/2015] BARCLAYS CAPITAL........cccccoeeieemucvmvmccvevriers | covvmvmvcvsssviviis | wovevenens 7,052,850 | .....7,000,000 | ...... 6,997,760 6,999,664 186 186 6,999,851 52,999 52,999 ....149,489 |.09/14/2015 | 1FE......
83417E  AA 0| SOCTY 2014-1 A ABS 4.59 04/20/2044.............coecerererecer. ..... | 06/20/2015| MBS Paydown, 23,680 23,680 23,677 23,678 1 1 23,680 0 455 |.04/20/2044 | 2AM...
83546D AA 6 SONIC 2011-1A A2 ABS 5.438 05/20/2041........coeevvvveireres ..... | 06/20/2015| MBS Paydown, 39,000 39,000 38,962 39,000 0) 0) 39,000 0 (2,606) | .05/20/2041 | 2AM...
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035..........ccccccc0newecereres | oo | 04/25/2015| Pass-Through Lot 879 480 0 0 14 |.05/25/2035 [ 1FM......
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035 .| 06/25/2015| MBS Paydown, 107,291 107,291 58,608 27,608 80,360 80,360 ..107,291 0 2,616 |.05/25/2035 | 1FM......
843646 AF 7| SOUTHERN POWER D 4.87507/15/2015..........cccccucuuueucrs | cecee | 05/26/2015) CITIGROUP.........oovcvcriecscrcnnscicsissscsssssnsiesnnans | ceveevceceeceeceeens | v 4,022,480 | .....4,000,000 | ...... 3,795,920 | .....3,987,623 9,436 9,436 | ..oovvvrevverrrreenrnnns | evireiens 3,997,060 25420 25,420 ....170,083 | .07/15/2015 | 2FE.......
845437 BG 6| SOUTHWESTN EL PR D 4.90 07/01/2015.........ccccooeocccerc | cccee | 05/26/2015] MORGAN STANLEY.......cocoiivirccirmvciimnscnienans | coverrcvccccnicccces | v 8,030,320 | ......8,000,000 | ...... 7,993,040 | ......7,999,569 355 KISITN VR (BT 7,999,923 30,397 30,397 357,156 |.07/01/2015 | 2FE.......
850228 AC 1| SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23................ | ..... | 06/25/2015| MBS Paydown 654,512 | ......... 654,512 | ......... 654,469 | .........654,473 9 9 654,512 0 7,346 | .05/25/2023 | 1FE.......
855541 AC 2| STARM2007-S13A1SEQCSTR 01/25/2037.........ccccceec | ceere | 06/25/2015] MBS PaydOWN........cooovvcvvvrvevenrvrvenrvnnninnnnninenes | cosisvevsssicsessie | covvivivics 419,493 | ........ 419,493 | ........ 381,738 | .........383,582 30,534 30,534 | ..oovveveveveririnnrinns | s 419,493 0 4,784 |.01/25/2037 [ 1FM......
86213B  AA 5| STR2014-1AA1ABS 4.21 04/20/2044............ccocvcvvvvrcnrne .| 06/20/2015| MBS Paydown, 4375 | oo 4375 | 297 | v 4,375 0 4,375 0 77 | .04/20/2044 | 1FE......
86213C AA 3| STR2015-1A A1 ABS SNR 3.75 04/20/2045..................... | ..... | 06/20/2015] MBS Paydown 6917 6,917 3463 0) 0) 6917 0 35 |.04/20/2045 | 1FE.......
86213C AB 1| STR2015-1A A2 ABS SNR 4.17 04/20/2045..................... | ..... | 06/20/2015] MBS Paydown 10,000 | ...........10,000 5,016 0) 0) 10,000 0 57 |.04/20/2045 | 1FE.......
863572 LV 3| SASC 1996-4 A SEQ CSTR 09/25/2031..........ccceunnens | woeee | 06/25/2015 MBS Paydown 14,797 | o 4797 | s 13,872 | ..........13,949 592 592 14,797 0 554 |.09/25/2031 | 1FM......
863576 EQ 3| SASC 2006-OW1 A4 SEQ FLT 12/25/2035.........cccovvvvvvenens ceeer | 06/25/2015] MBS PaydOWN.........coovvvvevervvenenevneenennenennnneenes | cvvvsresesssisessie | covesiessen 461,102 | ........ 461,102 | ....... 306,112 ....331,493 15,567 LTIV O [N 461,102 0 580 |.12/25/2035 | 1FM......
863579 SU 3| SARM2005-12 3A1 SEQ SSNR CSTR 06/25/35............... ceeer | 06/25/2015] MBS Paydown..........cccvcvevevveenencrnenncnnennenneeenes | cvsvsvesesssisessie | cevesiessens 121,493 | ........ 121493 | .......... 93,315 ......94,006 6,767 (I ( T [ ISR 121,493 0 1,252 |.06/25/2035 | 1FM......
863579 UL 0| SARM2005-15 1A1 SEQ SSNR CSTR 07/25/35............... ..... | 06/25/2015| MBS Paydown, 16,336 | ..........16,336 | ........ 12,314 .....12,180 (190) (190) 16,336 0 153 |.07/25/2035 | 1FM......
863579 VW 5[ SARM 2005-17 5A2 SEQ SSNR CSTR 08/35...........cccueuews | oo | 06/25/2015| MBS Paydown 555,940 555,940 389,158 380,736 | ..oovvvvvverviniiniiiiiinnns | v ERICICT [RRRRRRI I 135,339 555,940 0 1,175 | .08/25/2035 | 1FM......
863579 XR 4| SARM2005-18 8A1 SEQ SSNR CSTR 09/25/35............... <verr | 06/25/2015] MBS Paydown...........ccvcvvvvvvvververeerennninennnenenes [ cosesvevssssissssie | covsiiiiiis 436,208 | ........ 436,208 336,971 328,207 84,871 RZX: VAT [N ISP 436,208 0 9,669 |.09/25/2035 | 1FM......
86358E A8 9| SAIL2006-1 A3 SEQ FLT 01/25/2036..........coovvvvvvcrrrrrcrcncns .| 06/25/2015| MBS Paydown, 275,386 | ......... 275,386 | ......... 208,433 ....236,998 (5,831) (5,831) 275,386 0 432 |.01/25/2036 | 1FM......
86358R DX 2| SASC 2001-SB1 A5 SEQ 3.375 8/25/31..........coocovvvvvereiniens .....| 06/25/2015| MBS Paydown 210,768 | ......... 210,768 | ......... 188,917 ..195,717 (2,388) (2,388) 210,768 0 3,071 |.08/25/2031 | 1FM......
86358R XY 8| SASC 2002-AL1A2 SEQ 3.45 02/25/32.......coovevvvrrererrcrree .| 06/25/2015] MBS Paydown...........ccvvvevevvrererernenenneneenenseenes | cvsesrerssssesessses | cosssressens 185,586 | ........ 185,586 | ......... 146,176 ....153,842 17,943 17,943 | oo | v 185,586 0 2,637 |.02/25/2032 | 1AM...
86358R  XZ 5| SASC 2002-AL1 A3 SEQ 3.45 2/25/32.........ccccoeeerececerevecee | oo | 06/25/2015) MBS Paydown 361,605 | ......... 361,605 326,444 333,450 20,413 20,413 361,605 0 5,038 |.02/25/2032 | 4AM...
86358R  YB 7| SASC 2002-AL1 APO PO 02/25/2032.........ccoveevevveerevererenene ..... | 06/25/2015| MBS Paydown, ATA2T | e AT 42T | 33,822 ......38,020 (1,294) (1,294) 47,427 0 .02/25/2032  1AM...
86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31.........ccoovcverrcercrcnens .| 06/25/2015| MBS Paydown, 88,111 88,111 | .....oceees 76,833 +....79,200 5,528 5,528 88,111 0 1,227 |.04/25/2031 | 1AM...
86359A MG 5| SASC 2003-AL1T APO 4/25/31.........ccocevemmvriiimerviivininiinneniinns ..... | 06/25/2015| MBS Paydown, 25,759 25,759 | ..o 18,143 21,193 310 310 25,759 0 .04/25/2031 [ 1AM...
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031..........cccccoeoeeeecee | oeee | 06/25/2015] MBS PaYdOWN........ccocrcrcscccrcsiacscscccscsiscscsiiiss [ eoviiviiiiviiiiiinns | eoviivininnnd 474,626 | ........ 474,626 | ....... 395,783 411,017 41,133 A1133 | e | 474,626 0 6,474 |.01/25/2031 | 4AM...
86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031............cccoo0eoecceerec | ... | 06/25/2015] MBS Paydown, 93,262 93,262 | ...ocooeees 72,511 ......79,286 1,305 1,305 93,262 0 .01/25/2031 [ 4AM...
86359B LE 9| SARM 2004-2 4A1 SEQ CSTR 03/25/34.. .| 06/25/2015| MBS Paydown, 46,388 46,388 44,782 533 533 46,388 0 482 | .03/25/2034 | 1FM......
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34...........ccccc0e0. <ierr | 06/25/2015] MBS Paydown...........ccococvvvvveervevverervceneennerenes [ cosssveisissisissie | covssiisies 190,288 | ........ 190,288 | ......... 160,318 .A77,813 8,389 8,389 | ..oovvevvvennvcvinnrenns | e 190,288 0 4,583 |.05/25/2034 [ 1FM......
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6/25/36..........covvvveeremrerrrerrrenes ..... | 06/25/2015| MBS Paydown, 20,362 20,362 | .ovveeee 15,832 3,258 253 253 20,362 0 480 |.06/25/2036 | 1FM......
86359L NA 3| SAMI2005-AR6 2A1 SEQ SSNR FLT 09/25/45................. | ..... | 06/25/2015] MBS Paydown............cccccvvvvrervvvvenennennenneneeeees | cvvvsreresssereneees | cevvererice 153,352 | ......... 153,352 | ........ 106,522 ...114,922 5,364 5,364 | .ooooveveveverevenerenns | e 153,352 0 281 |.09/25/2045 | 1FM......
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86359Y AG 6| SASC 2006-BC1 A5 SEQ FLT 03/25/2036............ccc.coeeeore. | ..... | 06/25/2015] MBS Paydown, 503,192 503,192 | ........ 350,927 382,108 62,494 62,494 503,192 0 703 |.03/25/2036 | 1FM......
86360B AJ 7| SARM2006-4 5A1 SEQ SSNR CSTR 05/25/2036............. | ..... | 06/25/2015| MBS Paydown, 88,017 | .........88,017 | .......... 74403 | .........71,517 (188) (188) 88,017 0 1,810 |.05/25/2036 | 1FM......
86360B AJ 7| SARM2006-4 5A1 SEQ SSNR CSTR 05/25/2036............. | ..... | 06/25/2015| Pass-Through Lo J— 4] 3,224 0 4,781 (4,781) (4,781) 70 |.05/25/2036 | 1FM......
86360B AJ 7| SARM2006-4 5A1 SEQ SSNR CSTR 05/25/2036... .| 06/30/2015| Book Value Adjustment. 0 (4,781) 4,781 4,781 .05/25/2036 | 1FM......
863619 AB 8| SASC 2007-OSI A2 SEQ FLT 06/25/2037............ccccevecveenes | ... | 06/25/2015| MBS Paydown 347,031 | ........ 347,031 | ........c 327,944 335,174 1,001 1,001 347,031 0 382 |.06/25/2037 | 1FM......
863650 AC 3| SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037..............| ..... | 06/25/2015] MBS Paydown 53,756 53,756 | ........... 49,455 53,756 0 53,756 0 94 |.11/25/2037 | 1FM......
863222 ZZ 1|STRIPES 2013 1 LIBOR + 350 4/5/2023............covvvvvrrrrerees .| 06/20/2015| Paydown 336,857 336,857 339,558 339,079 (2,222) (2,222) 336,857 0 5,170 |.04/05/2023 | 3AM...
86614R  AB 3| SUMMIT MATERIALS 10.50 01/31/2020.........ccvverererererennee ... | 04/01/2015| Partial Make Whole Call.............cceuumueemmmmreenne [ covvsrsvssssrsrsi | wererenens 1,542,680 | .....1,362,000 | ...... 1,372,125 | .....1,367,952 (419) (CA1¢)] [ [ 1,367,533 [ i | v AVENT YA — 175,147 | oo 71,298 |.01/31/2020 | 5FE.......
86614R  AB 3| SUMMIT MATERIALS 10.50 01/31/2020..........ccvvvererrrerennne ... | 04/22/2015| Partial Make Whole Call 18,037 | ..........16,000 | ........... 16,000 | ...........16,000 0 16,000 2,037 2,037 1,137 |.01/31/2020 | 5FE.......
86764P AE 9| SUNOCO INC 9.625 04/15/2015. .| 04/15/2015| Maturity. 500,000 .500,000 497,145 499,820 180 180 500,000 0 24,063 |.04/15/2015 | 2FE.......
86909# AA 5| SUSQUEHANNA CTL 5.73 12/23/2036...........cccucrervvvrernnnns ... | 06/23/2015 Paydown 12,239 | .. 12,239 | 12,239 | .........12,239 0 12,239 0 292 |.12/23/2036 | 2.....
87155M  AA 9| SYMP 2007-5A A1 CLO FLT 01/15/2024............ccocvvvvvvvenens ..... | 04/15/2015| MBS Paydown, 314,881 | ... 314,881 | ......... 308,002 | ........311,302 (11,755) (11,755) 314,881 0 1,579 |.01/15/2024 | 1FE......
871577 ZZ 8| SYNERGY 6.50 9/3/2015 .| 04/20/2015] PaydOwN...........ccovvveecvvvncnennncncnencseneenscsessseseses | covvivcvivisiniiins | v 1,986,927 | .....1,986,927 | ..... 1,983,032 | ......1,984,409 2,518 YL (OO 1,986,927 0 32,663 |.09/03/2015 | 3.....
871928 AJ 6| IBM-TIERS 97 7.35 6/01/2017......coovvvvvvrrrrrrrrrrrencrrrircncnricnens .....| 06/01/2015| Sinking Fund Redemption 516,682 | ......... 516,682 | ........ 523,932 | ........518,226 (443) (443) 516,682 (VN I 18,988 |.06/01/2017 | 1FE.......
87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038............ccccoeerececererecce .....| 06/20/2015| MBS Paydown 530,000 | ...... 530,000 530,133 530,112 (10) (10) 530,000 0 6,231 |.02/22/2038 | 1FE.......
87407P AE 0| TAL 2013-2A A ABS 3.55 11/20/2038..........cocrecevererssererecne cverr | 06/20/2015] MBS PaydOWN........oovvveverererernrerernnerernseenenseenes | cvssaresssssssassse | cvsssssssens 162,500 | ......... 162,500 | oo 162,430 | .........162,438 5 7 [ [ 162,500 0 2,404 |.11/20/2038 | 1FE.......
87407P AJ 9| TAL 2014-1A A ABS SNR 3.51 02/22/2039..........ccocrumerennns cveer | 06/20/2015] MBS PaydOWN........occvvvevererernnereenernennneenneneenes | cvsvsresssssssessse | cvsssressens 125,000 | ......... 125,000 | oo 124,999 | ........124,999 1 LI (FUTSTSTRTPROOTY I 125,000 0 1,828 |.02/22/2039 | 1FE.......
87407P AP 5| TAL 2014-2A A2 ABS SEQ SNR 3.33 05/20/39................. | ..... | 06/20/2015| MBS Paydown, 68,234 68,234 | ........... 68,204 | ...........68,207 2 2 68,234 0 947 | .05/20/2039 | 1FE.......
87407P AR 1| TAL 2014-3A A ABS SNR 3.27 11/21/2039........cccccruevvenens ceees | 06/20/2015] MBS PaydowN..........covvvvevvvvvenenennnenennenenneeeenes | cosvsrerssssisessie | covssiersens 150,000 | ......... 150,000 | ......... 149,949 | .......149,949 4 L VORI (SRR 150,000 0 2,044 |.11/21/2039 | 1FE.......
87425E AG 8| TALISMAN ENERGY 5.125 05/15/2015..........ccccccccvcccrecs Leoo | 05/15/2015] MALUTIY. ... [ oosmimimmmmsmnnnnns | eovereiens 7,000,000 | ......7,000,000 | ...... 6,993,980 | .....6,999,720 280 280 | oo | e 7,000,000 0 ...179,375 | .05/15/2015 | 2FE.......
87819%# AA 2| TD BK MIAMI CTL 3.79 1/15/2038........covverercrrrcrcrrrcrcriacics .| 06/15/2015 Paydown 21,144 | ......21,144 | L. 21,144 | ........21,142 1 1 21,144 0 334 1.01/15/2038 | 1.....
878888 ZZ 2| TECH FUNDING LLC 2013 TL 3.483 2/25/2018................ | ..... | 05/25/2015| Paydown 605,878 | ........ 605,878 | ........ 583,365 586,781 4,438 4,438 605,878 0 5,737 |.02/15/2018 | 3FE.......
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035................ccceoe... | ... | 06/25/2015 MBS Paydown 61,449 | ........61,449 | ... 49,236 52,069 6,477 6,477 61,449 0 225 |.10/25/2035 | 1FM......
881561 LS 1| TMTS 2004-19HE M1 MEZ FLT 10/25/2034...............cocoene .| 06/25/2015| MBS Paydown, 314,083 | ....... 314,083 | ... 248,869 | .........259,004 53,954 53,954 314,083 0 1,811 |.10/25/2034 [ 1FM......
881561 UH 5| TMTS 2005-8HE M1 MEZ FLT 07/25/2035...........ccoccvvvveeees .....| 06/25/2015| MBS Paydown 2,010,730 | .....2,010,730 | ..... 1,719,174 | .....1,991,381 11,542 11,542 2,010,730 0 5,865 |.07/25/2035 | 1FM......
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036..............cc0cnenr .| 06/25/2015| MBS Paydown, 36,420 36,420 35327 | ..........35,858 (720) (720) 36,420 0 723 |.08/25/2036 | 1FM......
88156P AY 7| TMTS 2006-7 2A2 SEQ FLT 08/25/2037..........ccccuumvvvvevennns | oeee | 06/25/2015] MBS Paydown, 957,626 | ........ 957,626 | ......... 737,372 | ........816,589 70,722 70,722 957,626 0 1,466 |.08/25/2037 | 1FM......
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038.................... | ..... | 06/25/2015| MBS Paydown, 68,940 68,940 35849 | .........41,073 21,635 21,635 68,940 0 156 |.08/25/2038 | 1FM......
88314R  AA 4| TMCL2013-1A A ABS SEQ 3.9 09/20/2038.............ccceoeeo. | Re. | 06/20/2015] MBS PaydOWN.........cccccscsccrscsccressssrerscnieres | eoviiriviviienininns | eovivniiinnns 106,250 | ......... 106,250 | ......... 105,706 | .........105,767 40 LIVTH (VOIS (SR 106,250 0 1,727 |.09/20/2038 | 1FE.......
88314R  AC 0] TMCL 2014-1A A ABS SNR 3.27 10/20/2039..................... | R.. | 06/20/2015] MBS Paydown 262,500 | ........ 262,500 262,411 262,412 7 7 262,500 0 3,577 |.10/20/2039 | 1FE.......
885220 DX 8| TMST 2003-4 M1 MEZ FLT 09/25/2043............ccccoeeeeererece .....| 06/25/2015| MBS Paydown 78210 | .........78,210 | .......... 66,087 66,257 (18,720) (18,720) 78,210 0 263 |.09/25/2043 | 1FM......
885220 GK 3| TMST 2004-4 5A SEQ CSTR 12/25/2044.............ccccoecooece <verr | 06/25/2015] MBS Paydown...........ccocvevvvvvevrvereernnvnanenneenenes [ cosesvessisiiisssie | covvsiiiiins 134,791 | ........ 134,791 | ... 128,220 | ........119,667 (1,453) (UK [ IS 134,791 0 1,204 | .12/25/2044 [ 1FM......
88522R  AB 0| TMST 2006-5 A2 SEQ FLT 10/25/46.... .| 06/25/2015| MBS Paydown, 98,107 98,107 164,986 46,388 868 868 98,107 0 880 |.10/25/2046 | 1FM......
88522R  AB 0] TMST 2006-5 A2 SEQ FLT 10/25/46...........ccccoooeecccrccverre. ... | 06/25/2015 Pass-Through LOSS..............cccuvwvmwemmrevemmsesenns | covvsvmesanns | ovesmmmsmsmmmsmsmnmsmnnnnes | convess 158,389 | ......... 104,917 (U [ [P 158,389 Y (158,389) [ ........... (158,389) | .covvvvvvere 2,813 |.10/25/2046 | 1FM......
88522R  AB 0] TMST 2006-5 A2 SEQ FLT 10/25/46..........cevecresrereesiererrie ... | 06/30/2015| Book Value Adjustment. (U [ I (158,389) | cvvvvevveverrereerrrrees | cvvvererenens 158,389 | ..oovveveeenr 158,389 .10/25/2046 | 1FM......
887317 AJ 4| TIME WARNER INC 3.15 07/15/15.......ocooveremrrercrrnrrcrcssscres ..... | 05/19/2015] BARCLAYS CAPITAL rerennnn3,011,640 | .....3,000,000 | ......2,996,430 | ......2,999,588 299 299 2,999,887 11,753 11,753 80,588 |.07/15/2015 | 2FE.......




2€'s030

Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Number of Prior Year Valuation Current Year's Temporary | Total Changein | Exchange Book/Adjusted Exchange Realized Gain Dividends | Contractual | Market
eig| Disposal Shares of Book/Adjusted Increase/ (Amortization)/ Impairment B/AC.V. Change in | Carrying Value at| Gain (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost | Carrying Value| _ (Decrease) Accretion Recognized (11+12-13) BJ/AC.V. Disposal Date Disposal Disposal on Disposal During Year Date (a |
89412W AA 2| TRAP 2004-7A A1 CDO SSNR FLT 01/25/2035................ | ..... | 04/25/2015| MBS Paydown. 15,833 | .........15,833 | ..ccccco 12,429 | ........12,520 958 958 15,833 0 26 |.01/25/2035 | 1FE.......
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039.........ccooovmervvvveririenns ceees | 08/16/2015] MBS Paydown..........cocvcvevevvvnnenevnennennecennneeeees | cosvsvesesssisessie | cevesicssens 164,538 | ....... 164,538 | ......... 168,138 | ........167,791 (133) (LK) [N [ 164,538 0 4,458 |.11/16/2039 | 1FE.......
89656C AA 1| TRL 2010-1A A ABS 5.194 10/16/2040..........cooooovvevevererennns ceees | 06/16/2015] MBS Paydown..........cccvcvvvvvvvnneneveernnnnenenenenenes | cosesvesesssisessse | covesieesin 124,782 | ........ 124,782 | ........ 130,429 | ........129,801 (1,319) (1,319) | oo | i 124,782 0 2,612 |.10/16/2040 | 1FE.......
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41... .| 06/15/2015| MBS Paydown, 298,964 298,964 298,964 298,965 0) 0) 298,964 0 5447 | .07/15/2041 | 1FE......
89690E AD 9| TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44................ .....| 06/15/2015| MBS Paydown 36,094 36,094 36,094 36,094 0 0 36,094 0 429 | .04/15/2044 | 1FE.......
90272* AA 0| UNITED HEALTH CARE CTL 3.50 5/15/2033.................... | ..... | 06/15/2015| Paydown 32,306 32,306 32,306 32,306 0 0 32,306 0 473 |.05/15/2033 | 1....
902753 AA  0|UIRC-GSA IV LLC 5.00 12/05/2034...........cccooesseurersssrererere | «eeee | 06/05/2015] Sinking Fund Redemption 66,582 | ..........66,582 | ........... 66,582 | ...........66,582 0 0 66,582 0 1,388 | .12/05/2034 | 1.....
902756  AA 3| UIRC-GSA Il LLC 5.36 12/05/33........cccomvemmmemevmreneeerenenerenens ... | 06/05/2015 Paydown 260,331 260,331 | .voveven 260,331 | .........260,334 2) 2) 260,331 0 5,818 |.12/05/2033 | 1....
90333W AC 2| US BANK NA BKNT 4.80 04/15/2015.........cccvvvvveerrrvcrrerreeens ... | 04/15/2015| Maturity. 8,000,000 | ......8,000,000 | ......7,698,640 | ......7,989,731 10,269 10,269 8,000,000 0 ....192,000 |.04/15/2015 | 1FE.......
903436 AA  1|USAIR2011-1A7.12510/22/23.. . | 04/22/2015| Sinking Fund Redemption 61,286 61,286 61,286 61,279 0 0 61,286 0 2,183 |.10/22/2023 | 2FE.......
90343K AN 2| US SILICA CO TL B LIBOR+300 7/22/2020..............cccccoee. | -.... | 06/30/2015] Paydown 3,046 3,046 2,848 12 12 3,046 0 45 |.07/23/2020 | 3FE.......
90345W  AA 2| USAIR 2012-1A 5.9 10/01/24......coovvvcnercrirercriicrcrsccscrscsscns ... | 04/01/2015] Sinking Fund Redemption..................cccceeevees | coovsrereveccreveces | covvivivicne 161,020 | ........ 161,020 | ......... 161,020 | .........161,010 0 (U [ DTN 161,020 0 4,750 |.10/01/2024 | 1FE.......
90346W AA 1| US AIRWAYS 2013-1A 3.95 11/15/2025...........cocovvvmvrivnnnns .| 05/15/2015| Sinking Fund Redemption..................cccceeveees | covvmvevecsceveveces | coviivivices 135,309 | ........ 135,309 | ........ 134,971 | ........135,003 13 (ST [T I 135,309 0 2,696 |.11/15/2025 | 1FE.......
90350C AA 8] USROF 2015-1A Il PT 3.7213 01/27/2035..........cocvvvvvcrenens .....| 06/27/2015| MBS Paydown 59,787 59,787 59,740 0 0 59,787 0 746 | .01/27/2035 | 4AM...
90350J AA 3| USROF 2015-1IV APT SNR 3.7211 02/27/35..........cccc0... cveer | 06/27/2015] MBS Paydown...........ccvcvevvvvvenrvcveennvnnenenneenenes [ cosesvevsiscissssie | covvsviviins 109,941 | ........ 109,941 | ......... 109,941 0 (U [ [P 109,941 0 1,038 |.02/27/2035 | 4AM...
908594 AC 8| UNION TANK CAR CO 4.71 05/15/2020.............ccervvereeerere | oeere | 05/15/2015] Sinking Fund Redemption 818,182 | ......... 818,182 | ......... 818,182 | ........818,171 1 1 818,182 (V] [ 19,268 |.05/15/2020 | 1....
91827A  AJ 6| VOLT 2015-NPL4 A1 SEQ SNR 3.50 02/25/55.........cccceeer. | e | 06/25/2015] MBS PaYAOWN.........vocvrvrcrrrrrnscerresnencrsesnerinees | smmmnmsmmmnmnnnns | weverevens 1,152,945 | ....1,152,945 | ..... 1,151,729 735 RIS N [BSS 1,152,945 0 9,034 |.02/25/2055 | 4AM...
92328C AA 3| VENTR2012-11AACLO FLT 11/14/2022..........cocevrvveeene .| 05/14/2015| MBS Paydown, +....12,300,000 | ....12,300,000 | ....12,277,860 | ....12,275,861 24,139 PZCICT [NSRRINY O 12,300,000 0 ...104,794 | .11/14/2022 | 1FE.......
92328C AB 1| VENTR2012-11AB CLO FLT 11/14/2022...........cccccccceee .| 05/14/2015| MBS Paydown, +treeeea1,000,000 | ......7,000,000 | ......6,818,700 | ......6,850,983 | ..ooooouervmvurmmmmuervnnnns | wrvrevnrenens 149,017 | covevveveveverevevererenns | v 149,017 | covevvvvvvverrrrreenn <teeenenna1,000,000 0 91,314 |.11/14/2022 [ 1Z.........
92328C AC 9| VENTR 2012-11AC CLO FLT 11/14/2022............cccccccccc | wevee | 05/14/2015) MBS PaYAOWN........cccceveeceeeciccsccissccsicicsiicies | covvvvnvevvennnsnens | cevcreeens 7,100,000 | ......7,100,000 | ...... 6,878,480 | .....6,916,416 | ...ooovvvvvvvrrvreccrrrnccns | v 183,584 | ...oovvvevevererivnreninns | v REKRCICTN [ 7,100,000 0 ..124,746 | 11/14/2022 | 1Z.........
92658T AK 4| VIDEOTRON LTEE 6.375 12/15/2015........ccccooeoscercruvcrecc I....| 04/10/2015| Call 500,000 | ... 500,000 | ......... 497,500 | .........499,685 315 315 500,000 (U I 10,182 |.12/15/2015 | 3FE.......
926999 ZZ 9| VILLAGE ROADSHOW TL A-2 L+375 11/21/2017.............| R.. | 04/30/2015| Paydown 21,250 | .........21,250 | .......... 21,258 | .........21,416 (166) (166) 21,250 0 (87)[.11/21/2017 | 1FE......
92765Y AA 5| VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023..................| R.. | 04/23/2015| Sinking Fund Redemption. 546,849 | ......... 546,849 | ........ 546,849 | .........546,849 0) 0) 546,849 (VN I 13,671 |.10/23/2023 | 2FE.......
92886A AA 1| VOLVO TREAS AB 5.95 04/01/2015..........coovevevmrvvercrrrniennns R.. | 04/01/2015| Maturity. ........10,000,000 | ....10,000,000 | ....10,080,240 | ....10,004,232 (4,232) (CIX 7)) [ 10,000,000 0 297,500 |.04/01/2015 | 2FE.......
92922F W3 8| WAMU 2005-AR10 1A2 SEQ CSTR 09/25/2035................ | ..... | 06/25/2015] MBS Paydown 376,887 | ......... 376,887 | ......... 371,705 | ........375,430 2,315 2,315 376,887 0 3,992 |.09/25/2035 | 1FM......
92925C CC 4| WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46.............. ..... | 06/25/2015| MBS Paydown, 35,251 35,251 28,465 25,253 10,052 10,052 35,251 0 182 |.01/25/2046 | 1FM......
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37........ccceone ..... | 06/25/2015| MBS Paydown, 50,450 50,450 | .......... 40415 | .........41,165 314 314 50,450 0 443 | .02/25/2037 | 1FM......
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37.........ccc0ne ..... | 06/25/2015| Pass-Through Lo 2,393 | oo 1,905 0 2,393 (2,393) (2,393) 26 |.02/25/2037 | 1FM......
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37..........cc0.. ... | 06/30/2015| Book Value Adjustment. 0 (2,393) 2,393 2,393 .02/25/2037 | 1FM......
92935H AA 7| WCP 2010-1 A 4.141 11/15/2015.......ccocoriririiiiiriiiiinnns ..... | 04/15/2015| Sinking Fund Redemption 81,963 | .........81,963 | ........ 162,808 | ..........79,957 2,062 2,062 81,963 0 1,129 | .11/15/2015 | 1FE......
92935H AA 7| WCP 2010-1 A 4.141 11/15/2015........coccriiriiiriiiiinnns .....| 05/15/2015| Call 8,230,543 | .....8,230,543 | ..... 8,210,004 | ......8,029,037 40,203 40,203 8,230,543 0 ...142,016 | .11/15/2015 | 1FE......
92935H AB 5| WCP 2010-1B6.829 11/15/2015..........cccccocovevcccvccvccvinnnns .....| 05/15/2015| Call 2,000,000 | ......2,000,000 | ...... 2,000,000 | ......2,000,002 (2) (2) 2,000,000 0 56,908 |.11/15/2015 | 2FE.......
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18.... .| 06/25/2015| MBS Paydown, 8,797 8,797 8,577 8,733 23 23 8,797 0 182 |.03/25/2018 [ 1FM......
939336 TX 1| WAMMS 2003-MS7 P PO 3/25/2033.........ccovvvrvrvrrrcrrrrirreeees .....| 06/25/2015| MBS Paydown 244 244 156 118 (1,215) (1,215) 244 0 .03/25/2033 [ 1FM......
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036............ccverveere ..... | 06/25/2015| MBS Paydown, 19,826 | ..........19,826 | ...ooocceee 15,520 9,134 123 123 19,826 0 61 |.07/25/2036 | 1FM......
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036..............cco0c00. ... | 06/25/2015| Pass-Through Lo 8,714 6,821 0 0 28 |.07/25/2036 | 1FM......
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9497EU AD 9| WFHET 2006-1 A4 SEQ FLT 05/25/2036..........c0occecrcrrrrree ceeer | 06/25/2015] MBS PaydOwN..........covvvvevevvrenenennennennenenneneenes | cvsesreresssisessie | covesiersens 147,985 | ........ 147,985 | ........ 124,677 | ........140,027 (668) ((CI51:) ) [ ISR 147,985 0 250 |.05/25/2036 | 1FM......
94980G AH 4| WFHET 2004-2 Al7 SEQ 5.0 5/25/2034..............cccocceucrerec. ceeer | 05/25/2015] MBS Paydown..........cocvcvevcvvvenenenncnnenneeennneeenes | cosesvesesssiressie | cevesiessen 131,633 | ........ 131,633 | .cocccee 123,605 | ........130,335 (274) (VI3 [ [ 131,633 0 2,742 | .05/25/2034 | 1FM......
94980G AR 2| WFHET 2004-2 M4 MEZ FLT 5/25/2034..........cccocouveveruuunc ceerr | 06/25/2015] MBS Paydown...........ccvcvvvvvvvnnrncvncnnnnnacennnecenes | cosesvesesssisessie | cvvssicssens 106,920 | ........ 106,920 | ..oooceee 73,775 | .........74,250 16,202 LJ072 IO [N 106,920 0 613 |.10/25/2034 | 1FM......
94981S AN 4| WFMBS 2005-16 A10 PAC 5.75 1/25/2036.. .| 06/25/2015| MBS Paydown, 206,172 .206,172 208,000 191,669 14,659 14,659 206,172 0 4,921 |.01/25/2036 | 1FM......
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037.........ccccovcvevcrcucre | cecre | 06/25/2015] MBS PaydOWN.........ocovvcvevvvvvennevvcnrnvvninnnnnveenes | cosisvevessccsessie | covsiviiics 100,383 | ........ 100,383 | ......... 108,163 .....51,884 (U [ [P 100,383 (VN I 16,268 |.07/25/2037 | 1FM......
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037.............cccccueueeer. | ... | 06/25/2015| Pass-Through Loss 2,981 3212 0 0 481 | .07/25/2037 | 1FM......
94983K AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36........cceevve. | vvv. | 06/25/2015] MBS PaYAOWN........ccveveresereresssescsssssessssssssases | eovernevennmenennnes | covverennnens 115,764 | ......... 115,764 88,559 92,830 20,163 20,163 | covvererereverereverenes | v 115,764 0 1,289 |.03/25/2036 | 1FM......
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036.........cccovvvererrreerrrriereenns ..... | 06/25/2015| MBS Paydown, 732 732 417 37 (9,336) (9,336) 732 0 .03/25/2036 | 1FM......
949837 AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.............. ..... | 06/25/2015| MBS Paydown, 207,354 | ......... 207,354 | ........ 183,767 ..181,314 7,113 7,113 207,354 0 2,460 |.03/25/2036 | 1FM......
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037... .| 06/25/2015| MBS Paydown, 108,658 108,658 87,266 82,906 14,370 14,370 ...108,658 0 .12/28/2037 | 1FM......
94986M AA 0| WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.......... | ..... | 06/25/2015] MBS Paydown...........cccceueweummeuvmmmmvememmmenennnenes | cevvvneeeneneeeeeees | cevvveeeeenes 180,084 | ........ 180,084 | ......... 181,096 ....180,216 (1,799) (AIVA)] N ISV 180,084 0 5,035 |.01/25/2038 | 2FM......
949912 AA  7|WFALT 2003-1 1A1 SEQ 5.75 9/25/2033..........coocevercrrrcrce ..... | 04/25/2015| MBS Paydown, 34,252 | .........34,252 | ... 31,769 231,276 7,547 7,547 34,252 0 657 |.09/25/2033 | 1FM......
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18.................... | ..... | 06/15/2015| Paydown 47,306 | .........47,306 | .......... 50,999 .....49,009 (186) (186) 47,306 0 1,320 |.12/15/2018 | 2.....
96032T AA 4| WESTR 2012-2A A ABS 3.0 01/20/2025..........cccovvvvvvvvrrennes .....| 06/20/2015| MBS Paydown 362,121 362,121 362,121 362,121 0 362,121 0 4,494 |.01/20/2025 | 1FE.......
96032V AB 7| WESTR 2013-1A B ABS MEZ 3.75 08/20/2025.................. | ..... | 03/30/2015] AMHERST SECURITIES CORP (2,497) 0) 5,175 5175 5175 (7,671) (7,671) (2,647) | .08/20/2025 | 2AM...
96032V AB 7| WESTR 2013-1A B ABS MEZ 3.75 08/20/2025.................. | ..... | 06/20/2015| MBS Paydown, 93,137 93,137 93,137 93,137 0 93,137 0 3,989 |.08/20/2025 | 2AM...
96032X AA 5| WESTR 2014-1AAABS SSNR PT 2.1512/26..........cocovvene ..... | 06/20/2015| MBS Paydown, 633,872 633,872 | ........ 631,445 | .........630,388 427 427 633,872 0 5,609 |.12/20/2026 | 1FE.......
961548 AS 3| WESTVACO CORP 7.50 06/15/2027..........courerermvermrmnernnnns ..... | 06/15/2015| Sinking Fund Redemption 628,000 | ........ 628,000 | ......... 635,856 | .........634,028 (6,028) (6,028) 628,000 0 23,550 |.06/15/2027 | 2FE.......
96647K AE 2| WHITMAN CORP 7.625 06/15/2015..........cocvcccvercccvcrecins ... | 06/15/2015| Maturity. +1000.3,000,000 | ......3,000,000 | ......3,426,732 | ......3,023,263 (23,263) (23,263) 3,000,000 0 ....114,375 | .06/15/2015 | 1FE.......
96928* CN 5| WALGREEN-AURORA IN 6.66 9/15/2031............ccccccuuueeeee | ..c.. | 06/15/2015] Paydown 24949 | ......24,949 | ... 24,949 | .........24,949 0 24,949 0 693 |.09/15/2031] 2......
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033................. | ..... | 06/15/2015| Paydown 23,757 23,757 23,757 23,757 0 23,757 0 660 |.06/15/2033 | 2......
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034...............ccccommvvenene ... | 06/15/2015| Paydown 29,087 29,087 29,087 29,087 0 29,087 0 808 |.05/15/2034 | 2......
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10/15/2033............... | ..... | 01/01/2015| Private Placement. 2 2 2 0 2 (2) (2) .10/15/2033 | 2......
96928* CU 9| LOWES WM BLAIR PASS 5.90 02/15/2029..............cccc.e .| 06/15/2015] Paydown...........cccvvvcvvvvvencrcvennvvnnenennssnesensnenenes | cosesvessisiisessie | covviviiiens 124,063 | ........ 124,083 | ......... 125,232 ...124,973 (36) ((CIC) ) [FPURRRR I 124,063 0 3,052 |.02/15/2029 [ 1......
96928* CX 3| HD WM BLAIR SER 2010-A 6.19 1/15/2035..............ccoocc. | ... | 06/15/2015| Paydown 46,537 | .........46,537 | ........... 47,006 .....46,938 (8) (8) 46,537 0 1,201 |.01/15/2035 | 1....
96928* CZ 8| CVS CAREMARK SER 2010E 7.25 1/15/2036................... ... | 06/15/2015 Paydown 17497 | o AT 497 | s 17,675 ... 17,652 (3) (3) 17,497 0 529 |.01/15/2036 | 2......
96928* DA 2| VET AFFAIR HENDERSON NV 5.37 8/15/2031................. ceeee | 08/15/2015] PaYdOWN......ooovevevevevererernrenevneennnnenesnsssessnseesenss | cvsesresssssesessie | covesrissen 131,903 | ........ 131,903 | .. 133,325 ...133,034 (37) (TA) [P I 131,903 0 2,953 |.08/15/2031 | 1....
96928* DE 4| KOHL'S CORP CTL 5.80 1/25/2029...........cccoeeuucrersccrereruree ceees | 08/25/2015] PYAOWN......ccovvvvvvvevererrrneenernennennenesnsseenenseesenss | cvsesresssssisessie | covessessen 183,755 | ......... 183,755 | ... 185,463 ...185,11 (58) ((55:)) [PPSO IO 183,755 0 4,444 |.01/25/2029 | 2.....
96928* DJ 3| FRANKLIN COUNTY OH 5.25 9/15/2031.......cccovcvvcrrcrcrrncns ... | 06/15/2015 Paydown 43,704 LA3704 | 43,704 .....43,704 0 43,704 0 957 |.09/15/2031 | 1.....
96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029................... .| 06/15/2015 Paydown 84,870 ....84,870 85,650 85,508 (22) (22) 84,870 0 1,982 |.10/15/2029 | 1.....
96928* EN 3| VET AFFAIRS MANSFIELD OH 4.16 2/15/2034................ | ..... | 06/15/2015| Paydown 83,006 83,006 83,900 83,753 (22) (22) 83,006 0 1,439 |.02/15/2034 | 1......
96928* EZ 6| VHACTL SERIES 2012-15.04 9/15/2033............ccocereurcce. ... | 06/15/2015| Paydown ..42,690 | ... 42,690 .....42,690 0 0 0 1,018 |.09/15/2033 | 2......
96928* FH 5|LAFARGE CTL SER 2013-D 6.17 4/15/2025.. .| 06/15/2015| Paydown 149,846 149,846 149,847 (1) (1) 0 3,855 |.04/15/2025 | 3..
96928* FK 8| CAHIGHWAY PATROL CTL F 5.93 11/15/2032................| ..... | 06/15/2015| Paydown 50,029 | ........... 50,029 50,029 0 0 ...(111,226) | .11/15/2032 | 1.....
96928* FQ 5| GSA PORTLAND OR CTL 4.01 9/15/2033......ccccvvvvrrrrereenes ... | 06/15/2015 Paydown 87,044 | ........87,044 | ......... 87,044 87,044 0 0 0 1,455 |.09/15/2033 | 1....
96928* FV 4| BCBS OF NC CTL 4.09% 09/15/2044........ccooevvvvvevrurveururen ... | 06/15/2015] Paydown 43,561 | .........43561 | ... 43,561 .....43,561 0 0 0 743 |.09/15/2044 | 1....
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96928* FY 8| WAGS (FAIRBANKS, AK) CTL 4.51 01/15/2035................ | ..... | 06/15/2015| Paydown 58,919 58,919 58,919 0 0 58,919 0 694 |.01/15/2035 | 2FE.......
96928@ AA 3| SOUTH CAROLINA CTL 4.00 6/15/2023............ccocrvvvverenens ceeee | 08/15/2015] PaydOWN......ccooovvvrvevcrcrereccnevnenneneesennnseenenseenenes | cvsesresesssisessie | ceeesiessens 139,260 | ....... 139,260 | ......... 139,260 | .........139,247 10 LU (PSSO I 139,260 0 2,322 |.06/15/2023 | 1.....
97358F AB 6| WINDSOR FINANCING TL B L+500 12/5/2017................. .... | 06/30/2015 Paydown 47,691 | ... 47,691 | oo 47213 | ..........47,387 304 304 47,691 0 (296) | .12/05/2017 | 3FE.......
97652P AL 5| WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044. .| 06/20/2015| MBS Paydown, 1,047,699 | .....1,047,699 | ..... 1,041,151 | .....1,040,995 2,939 2,939 1,047,699 0 .06/20/2044 | 1FM......
98886Y AA 6| ZAIS22014-2A A1A CLO SSNR FLT 07/25/26.................. | ..... | 06/08/2015] RBC CAPITAL MARKETS..........ocommvmmmmmvmmmnns | vvsnamnannnns | covevevens 3,488,100 | ......3,500,000 | ...... 3,481,800 | ......3,484,217 3,195 KINCICTN UPRRRRRY SR 3,487 411 689 689 | ..........43,299 |.07/25/2026 | 1FE.......
G0620B AB 4| ATLSS 2014-1 AABS SNR 4.875 12/15/2039.................... | ..c.. | 06/15/2015] MBS Paydown..........ccccocccvcvcccsssccissscsicsscsiiies | covrmvvvevvmniininns | v 156,000 | ........ 156,000 | ......... 156,000 0 (U [ [P 156,000 0 (258,775) | .12/15/2039 | 1FE.......
G2956L  AA 4| VISTAJET/DEVOCATOR LTD TL 3.50 3/31/2015............. cveee | 05/29/2015] PaYOWN.....covovvverererecrrrrrererrresereresesesssesessssseess | sssmssmnsannnns | ceverenens 1,500,000 | ......1,500,000 | ...... 1,500,000 | ......1,487,235 12,301 K10 R ISR 1,500,000 0 4,015 |.03/31/2015 [ 1Z.........
G3163H AC 6| C&J ENERGY TL B1 LIBOR + 550 03/19/2020.................. | E...| 06/30/2015| Paydown 39,375 39,375 188 188 39,375 0 545 |.03/19/2020 | 3FE.......
G3600K AB 2| FLOATEL INTL TL B LIBOR+500 06/13/2020.................... F...| 06/30/2015| Paydown 8,312 8,312 1,844 1,844 8,312 0 253 |.06/13/2020 | 4FE.......
Q3930A AC  2|FMG TL LIBOR + 275 6/30/2019.. .| 06/30/2015| Paydown 18,189 18,189 12,778 80 80 18,189 0 98 |.06/30/2019 | 2FE.......
00077B  4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032...........ccereruneee .....| 06/25/2015| MBS Paydown, 316 316 318 304 3 3 316 0 8 |.12/25/2032 [ 1FM......
000780 NL  6|AMAC 2003-12 2A SEQ 5.50 12/25/33...........ccccoouuucrvcuuccces | oo | 06/25/2015| MBS Paydown 2,887 2,887 2,927 2,818 52 52 2,887 0 57 |.12/25/2033 [ 1FM......
05948X GY 1| BOAMS 2003-4 1A57 SEQ SSUP 5.50 06/33..................... | ..... | 06/25/2015| MBS Paydown, 14,625 14625 | 14,844 ...14,758 (178) (178) 14,625 0 304 |.06/25/2033 | 2FM......
05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33..................... | ..... | 06/25/2015| MBS Paydown, 13,899 ..13899 | oo 14,195 ..13,613 222 222 13,899 0 289 |.06/25/2033 | 1FM......
07325N  CQ 3| BAYV 2006-A 1A2 SEQ 5.483 2/28/41............coocvvvvvvrevrinnens .....| 06/28/2015| MBS Paydown 73,906 ..73906 | ........... 73,824 ....73,906 0 73,906 0 1,682 |.02/28/2041 [ 1FM......
12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33......covvvevererersssreressssssssssses ..... | 06/25/2015| MBS Paydown, 12,680 12,680 | oo 12,973 ..12,472 164 164 12,680 0 274 1.07/25/2033 | 1FM......
12669E  JS 6| CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033........cevevrerrcrrrreee cveer | 06/25/2015] MBS PaydOWN........ccovvvvverevvvnnereenernennneesneneenes | cvsesresssssisessse | cvsssressen 199,125 | ......... 199,125 | .......... 202,734 | ........201,327 (2,809) (P 01)] N IS 199,125 0 4,309 |.07/25/2033 | 1FM......
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36...........c.c.c00... | ...... | 06/25/2015] MBS Paydown 17,552 | o 17,552 | oo 17,552 | ..........11,528 (76) (76) 17,552 0 292 |.02/25/2036 | 1FM......
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36............cccc.00... | ...... | 06/25/2015| Pass-Through Lo: RO .Y A IOV 7,547 0 0 118 |.02/25/2036 | 1FM......
55265K YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033.........cccoovvcerrrrcreecns .....| 06/25/2015| MBS Paydown, 5,035 5,035 5,115 | oo 4,981 28 28 5,035 0 124 |.07/25/2033 [ 1FM......
61746W UV 0| MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17.......coucevuruvernnens ..... | 06/25/2015| MBS Paydown, 294 294 301 244 2 2 294 0 7 |.07/25/2017 [ 1FM......
61746W UZ 1| MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17..........ccccvcccccns .....| 06/25/2015| MBS Paydown 66 66 67 56 5 5 66 0 11.04/25/2017 [ 1FM......
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029.........ccoocvvvvverrrrrcrcnnns .....| 06/15/2015| Pass-Through Loss 30,221 30,104 0 0 1,068 |.04/15/2029 | 6FE.......
760985 WZ 0| RAMP 2003-RS5 Al6 NAS 4.02 4/25/33 .1 06/25/2015] MBS Paydown, 11947 . 11047 | 11,508 | ...........10,812 (633) (633) 11,947 0 191 |.04/25/2033 [ 1FM......
3899999. Total Bonds - Industrial and MISCEIANEOUS..........cc.oooooooiiioiisisiii s | s 708,596,517 | ..707,412,262 | ..686,580,621 | ..670.444,526 12175 | .oooeee. 3,406,093 0 ....3,418,268 0...701,823051 0 ..06,773466 | ......... 6,773,466 | ......12,964,281 XXX XXX
8399997 TOtAl BONAS = PAI 4.........oouuesiiiiieiei b | s 731,614,575 | ..730,430,320 | ..706,471,985 | ..693,294,615 12,756 | ......... 3,522,217 0 ....3,534,972 0 |...724,841,104 0 ..6,773472 | .......6,773472 | ....13,199,510 XXX XXX
8399999, TOMAl BONGS......oooooo s s | i 731,614,575 | ..730,430,320 | ..706,471,985 | ..693,294,615 12,756 ] .........3,522,217 0 ....3,534,972 0[...724,841,104 0 ..06,773472 | .......6,773472 | ....13,199,510 XXX XXX
Common Stocks - Industrial and Miscellaneous
001750 AB 4| AMMC CLO 2011-9A 01-15-22.......ooovcrvvrmmcrrrinccreenicnccnscseeens ... | 05/31/2015| Book Value Adjustment. 35,820 XXX 0 35,820 0 XXX (U
001752 AE 4| AMMC CLO 2012-10A SUB 04/11/22.........ccccocccvereccvcverecs .| 04/30/2015| Book Value Adjustment. 221,526 XXX 0 221,526 0 XXX [V
00176B  AF 0| AMMC CLO 2013-13A SUB 0 01/24/26..............cccenens ..... | 04/30/2015| Book Value Adjustment. 292,811 XXX 0 292,811 0 XXX (U
001748 AD 4| AMMC 2014-14A SUB 0 07/27/26..........cccocovrerevrrcrerrrvrenennns ..... | 04/30/2015| Book Value Adjustment. 221,894 XXX 0 221,894 0 XXX [V
00176E AE 7| AMMC CLO 2013-12A SUB 0 05/10/25.... .| 06/30/2015| Book Value Adjustment. XXX 0 0 XXX
001747 AE 4| AMMC CLO 2012-11A SUB 0 10/30/23............ccoooeeececercrc ... | 05/31/2015] Book Value Adjustment. XXX 0 0 XXX (U
00175N  AC 2| AMMC CLO 2014-15A SUB 0 12/09/26...........cccvvervvrrrrrerens ... | 06/30/2015| Book Value Adjustment. XXX 0 0 XXX (U
23204G 10 0| CUSTOMERS BANCORP INC.........coccvereveverercrieerarannnnns ..... | 04/29/2015| SANDLER & O'NEIL PARTNERS................. | 26,000.000 | ............ 673,889 XXX | 251,250 505,960 (254,710) (254,710) 251,250 | cooveeveereriiininninnns | e 422,639 | ..ooooee 422,639 XXX [
23204G 10 0| CUSTOMERS BANCORP INC..........cccceveveverercccrirerarannnnns .... | 04/30/2015] SANDLER & O'NEIL PARTNERS................. | ..6,500.000 | ............. 165,786 XXX e e 126,490 | i (126,490 | oovvcvvcrerecccerecccceeees | v | v (126,490) | ..vevvvvvvvernrreenrrnns | ovrieeeiismisiniininiinnnns | oo | v 165,786 | .....ooooueee 165,786 XXX Lo
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23204G 10 0| CUSTOMERS BANCORP INC.........ocevereveverercireraranenens ... | 06/03/2015| SANDLER & O'NEIL PARTNERS................. | 12,000.000 | ............ 313,191 XXX [ creennn233,520 (233,520) (233,520) 313,191 313,191 XXX [
23204G 10 0| CUSTOMERS BANCORP INC.........occverevcverircccveierarinnnnns ....| 06/04/2015| SANDLER & O'NEIL PARTNERS...........ccccc. | -...200.000 | wooocrrccrcccd 5,192 XXX 3,892 (3,892) (3,892) 5,192 5,192 XXX Lo
23204G 10 0| CUSTOMERS BANCORP INC..........cccocreveverevivcverermrannnnns ....| 06/05/2015| SANDLER & O'NEIL PARTNERS................. | 26,788.000 | ............ 698,139 XX | 279,832 ...521,294 (241,462) (241,462) PILREK 7N [N IV 418,307 | oo 418,307 XXX L.
23204G 10 0| CUSTOMERS BANCORP INC. .| 06/10/2015| SANDLER & O'NEIL PARTNERS... ..6,000.000 165,347 XXX .84,000 116,760 (32,760) (32,760) 84,000 81,347 81,347 XXX
23204G 10 0| CUSTOMERS BANCORP INC..........cccccooveveveveveviveviccrinnns ... | 06/11/2015| SANDLER & O'NEIL PARTNERS................. [ 22,000.000 | ........... 593,419 XX | 308,000 ..428,120 | ........... (GN 1) ) [T IO IO (120,120) 308,000 285419 285419 XXX L.
23204G 10 0| CUSTOMERS BANCORP INC.........cccccooievevereveviviviccvcvicinns .....| 06/12/2015| SANDLER & O'NEIL PARTNERS................. [ 20,000.000 | ........... 535,758 XX | 280,000 ....389,200 | .......... (QLUETAV[0) ) T ONSOOOUION IO (109,200) 280,000 255,758 255,758 XXX L.
23204G 10 0| CUSTOMERS BANCORP INC........oocmrerererermremmrmmmmerermranenens ..... | 06/15/2015| SANDLER & O'NEIL PARTNERS................. | 25,000.000 | ............ 663,668 XXX | 350,000 ...486,500 | ..cconee.ee (GIRISHTI[0) ORI I IS (136,500) 350,000 313,668 313,668 XXX L.
23204G 10 0| CUSTOMERS BANCORP INC........ooorerererermrmmmrmmmmmneraranenens ..... | 06/16/2015| SANDLER & O'NEIL PARTNERS................. | 27,000.000 | ............. 716,837 XXX | 378,000 ...525420 | ............ (QLY10) ) ISR I IS (147,420) 378,000 338,837 338,837 XXX [
23204G 10 0| CUSTOMERS BANCORP INC.......cocererermrmrmrmmmmmrinermranennns ..... | 06/17/2015| SANDLER & O'NEIL PARTNERS................. | 10,500.000 | ............. 217177 XXX | 147,000 ....204,330 (57,330) (ETCKI0) ) SN [, 147,000 | covvevevvveveenrereenens | s ARIVA AR [ 130,177 XXX L.
23204G 10 0| CUSTOMERS BANCORP INC. .| 06/18/2015| SANDLER & O'NEIL PARTNERS... .| 33,000.000 871,042 XXX 462,000 642,180 .(180,180) .(180,180) | ... ..462,000 ..409,042 409,042 XXX
23204G 10 0| CUSTOMERS BANCORP INC..........ccccereveverercccvciererannnnns ... | 06/19/2015] CORNERSTONE MACRO..........ccccccucruecneree. | 33,816.000 | .......ccccc. 900,240 XXX | 473,424 ...658,059 | ........... (GEZGKLSY N ERROOOOITR IR TREZXGRTS) N OO (SO AT3,424 | oo | 426,816 | .....ccco... 426,816 XXX L.
23204G 10 0| CUSTOMERS BANCORP INC..........cccoereveverercviririerarinnnnns ... | 06/22/2015] CORNERSTONE MACRO...........ccoccccrvecneree. | 16,908.000 | ............c 453,075 XX | 236,712 ....329,030 (92,318) (92,318) 236,712 216,363 216,363 XXX L.
23204G 10 0| CUSTOMERS BANCORP INC..........ccccocveveverevivirevirarinnnnns ... | 06/23/2015| STRATEGAS RESEARCH...........cccc0000eeeeroce. | 33,816.000 | .....cc..... 918,483 XXX | 473,424 ...658,059 | .......... (GEZGRISY T RO IO TREZNGRTS) N RN [ AT3,424 | oo | i 445,059 | ............. 445,059 XXX L.....
23204G 10 0| CUSTOMERS BANCORP INC..........ccccooveveverevcviviviirinnnnns ... | 06/24/2015| SANDLER & O'NEIL PARTNERS................. [ 13,000.000 | ............ 357,744 XX | 182,000 252,980 (70,980) (JURSTS10) ) U [BOO LUV Y [ 175,744 | ......... 175,744 XXX L.
23204G 10 0| CUSTOMERS BANCORP INC..........ccccoovevevevevivivivicrinnns ... | 06/25/2015| SANDLER & O'NEIL PARTNERS................. | ..6,500.000 | ............ 177,932 XXX 91,000 ....126,490 (35,490) (35,490) 91,000 86,932 86,932 XXX L.
23204G 10 0| CUSTOMERS BANCORP INC........oorererermrmrmmmmmmmmerermranenens ... | 06/26/2015| SANDLER & O'NEIL PARTNERS................. | 18,000.000 | ............. 493,637 XXX | 252,000 ....350,280 (98,280) (98,280) 252,000 241,637 241,637 XXX L.
23204G 10 0| CUSTOMERS BANCORP INC........ooorererermrmrmmmrmmmrinereranennns ..... | 06/29/2015| SANDLER & O'NEIL PARTNERS................. | ..6,000.000 | ............ 162,596 XXX 84,000 ....116,760 (32,760) (32,760) 84,000 78,596 78,596 XXX [
23204G 10 0| CUSTOMERS BANCORP INC........orerermrmrmrmrmmmrinermranennns ..... | 06/30/2015| SANDLER & O'NEIL PARTNERS................. | 16,404.000 | ............ 440,718 XXX | 229,656 ....319,222 (89,566) (89,566) 229,656 211,062 211,062 XXX L.
43785V 10 2| HOMESTREET INC .| 05/22/2015| FRIEDMAN BILLINGS RAMSEY.................. 24,000.000 | ...oovevveen 565,434 XXX | 426,937 ...417,840 9,097 9,097 | covvvvevevevererennrenes | e 426,937 | oo | e 138497 | ..o 138,497 XXX [
43785V 10 2| HOMESTREET INC .| 06/11/2015| FRIEDMAN BILLINGS RAMSEY................. ..9,000.000 | ...cocueeeeee 215,923 XXX | 160,076 ....156,690 3,386 KICICITN (NPT I 160,076 55,847 55,847 XXX L.
43785V 10 2| HOMESTREET INC .| 06/12/2015| FRIEDMAN BILLINGS RAMSEY.................. ..8,000.000 | ...cccccce 189,482 XX | 142,290 ....139,280 3,010 KVLTUN PRI I 142,290 47,193 47,193 XXX L.
43785V 10 2| HOMESTREET INC .| 06/15/2015| FRIEDMAN BILLINGS RAMSEY.................. 15,000.000 | ............. 352,802 XX | 266,793 ....261,150 5,643 5,643 266,793 86,009 86,009 XXX L.
43785V 10 2| HOMESTREET INC .| 06/16/2015| FRIEDMAN BILLINGS RAMSEY.................. ..7,000.000 | ............ 164,828 XX | 124,049 ...121,870 2,179 2,179 | oo | e 124,049 40,779 40,779 XXX L.
43785V 10 2| HOMESTREET INC .| 06/17/2015| FRIEDMAN BILLINGS RAMSEY.................. 15,000.000 | ............. 351,945 XX | 262,908 ....261,150 1,758 1,758 262,908 89,036 89,036 XXX L.
43785V 10 2| HOMESTREET INC .| 06/18/2015| FRIEDMAN BILLINGS RAMSEY................. 15,000.000 | ............ 351,429 XX | 260,628 ....261,150 (522) (522) 260,628 90,801 90,801 XXX L.
43785V 10 2| HOMESTREET INC .| 06/19/2015| FRIEDMAN BILLINGS RAMSEY.................. 23,950.000 | ..oooveveeen 563,959 XXX | 407,863 ...416,970 (9,107) (CRT070 ] [ [ LIP: 1K Y IS, 156,097 | ..oooveveeens 156,097 XXX L.
43785V 10 2| HOMESTREET INC .| 06/22/2015| FRIEDMAN BILLINGS RAMSEY.................. 14,360.000 | ...........e. 338,572 XXX | 243,854 250,008 (6,153) (6,153) 243,854 94,718 94,718 XXX [
43785V 10 2| HOMESTREET INC .| 06/23/2015| FRIEDMAN BILLINGS RAMSEY.................. 15,126.000 | ............. 359,396 XXX | 256,862 263,344 (6,481) (6,481) 256,862 | .ooovvevevereeinininnnns | e 102,534 | ..o 102,534 XXX [
43785V 10 2| HOMESTREET INC .| 06/24/2015| FRIEDMAN BILLINGS RAMSEY................. 20,000.000 | ...covevveen 476,853 XXX | 337,429 ....348,200 (10,771) (10,771) 337,429 | oo | e 139,424 | ......ooceee. 139,424 XXX Lo
43785V 10 2| HOMESTREET INC .| 06/25/2015| FRIEDMAN BILLINGS RAMSEY.................. ..9,000.000 | .......c.cee. 212,795 XX | 130,898 ....156,690 (25,792) (VX472 ) [T [ 130,898 81,897 81,897 XXX L.
43785V 10 2| HOMESTREET INC .| 06/26/2015| FRIEDMAN BILLINGS RAMSEY.................. ..5,000.000 | ............. 118,501 XXX 55,000 87,050 (32,050) (32,050) 55,000 63,501 63,501 XXX L.
603042 ZA 3| MOTRICITY INC WRTS $14.541.........coovvvrvvrrrrsiriverrreres . 01/01/2015] DISSOIULON......cccocvocerercrercserccsccsccsccscccsses L EY RV [ XXX 0 0 0 0 0) (0) XXX A
636220 30 3| NATIONAL GENERAL HOLDING CORP. .| 04/15/2015| FRIEDMAN BILLINGS RAMSEY . 143,000.000 XXX 550,337 800,230 (249,894) (249,894) 550,337 290,728 290,728 1,135 XXX
636220 30 3| NATIONAL GENERAL HOLDING CORP...........ccccvvrrrrrrene ... | 05/07/2015] CORNERSTONE MACRO..............ccccoceceeoo.. | ..5,988.000 XXX 62,874 .. 111,437 (48,563) (48,563) 62,874 57,184 57,184 249 XXX (U
636220 30 3| NATIONAL GENERAL HOLDING CORP..........ccovrrrrrrrrrerens ..... | 05/08/2015] CORNERSTONE MACRO..........ccovvrrerreerenere | ..5,272.000 XXX 55,356 98,112 (42,756) (42,756) 55,356 51,021 51,021 219 XXX (U
636220 30 3| NATIONAL GENERAL HOLDING CORRP..........cccoovvuurrrrcncns ..... | 05/11/2015] CORNERSTONE MACRO...........cc.ccceuuueueree. | ..4,500.000 XXX 47,250 83,745 (36,495) (36,495) 47,250 42,973 42,973 187 XXX (U
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636220 30 3| NATIONAL GENERAL HOLDING CORRP..........cccoovvrurrrrcncns ..... | 06/17/2015| FRIEDMAN BILLINGS RAMSEY.................. 36,000.000 | ............d 696,951 XXX | 378,000 669,960 (291,960) (291,960) 378,000 318,951 318,951 1,497 XXX (U
636220 30 3| NATIONAL GENERAL HOLDING CORRP..........cccoovvcrrrrnccccs .....| 06/22/2015| FRIEDMAN BILLINGS RAMSEY.................. 21,389.000 | ..ooovevveen 421,569 XX | 224,585 | ........398,049 | ........... (RTINS I (173,465) 224,585 | ...oooooveerieiririinnns | v 196,985 | .....oooveeer 196,985 | ...oooovvuvnnnnnn 890 XXX (U
636220 30 3| NATIONAL GENERAL HOLDING CORP..........cccoovvcrrrrucnecs ....| 06/23/2015| FRIEDMAN BILLINGS RAMSEY.................. 21,389.000 | ..oooveveenn 420,928 XX | 224,585 | ........398,049 | ........... (UNRTIIS) ) [N [T I (173,465) 224,585 | ..o | e 196,343 | ....oooveees 196,343 | ...oooovvvennnnnn 890 XXX [V
636220 30 3| NATIONAL GENERAL HOLDING CORP. .| 06/25/2015| FRIEDMAN BILLINGS RAMSEY. .1 55,000.000 1,086,780 XXX 577,500 | ...... 1,023,550 ..(446,050) .(446,050) 577,500 509,280 509,280 2,288 XXX
636220 30 3| NATIONAL GENERAL HOLDING CORP............ccovvvurrrucrcns .....| 06/26/2015| FRIEDMAN BILLINGS RAMSEY.................. 35,000.000 | ............. 714,918 XX | 367,500 | .........651,350 (283,850) (283,850) 367,500 347,418 347,418 1,456 XXX (U
636220 30 3| NATIONAL GENERAL HOLDING CORP...........ccccvvvrrrrrerens ....| 06/29/2015| FRIEDMAN BILLINGS RAMSEY................. 33,000.000 | ............ 680,180 XX | 346,500 | ........614,130 (267,630) (267,630) 346,500 333,680 333,680 1,373 XXX (U
636220 30 3| NATIONAL GENERAL HOLDING CORP.........cccovvrrrrrrrrernns ..... | 06/30/2015| FRIEDMAN BILLINGS RAMSEY.................. 30,000.000 | .oooveev 627,222 XXX | 315,000 | .........558,300 (243,300) (243,300) 315,000 312,222 312,222 1,248 XXX (U~
896522 10 __ 9| TRINITY INDUSTRIES INC ... | 04/22/2015] STIFEL NICOLAUS 58,500.000 | ......... 1,921,953 XXX ......1,569,661 0| e, 1,569,661 352,292 352,292 | ...........11,700 XXX I
9099999. Total Common Stocks - Industrial and Miscellaneou 22,634,228 XXX ...12,357,032 | ...15,542,850 | .........(4,755,478) 0 0 ... (4,755,478) 0 ... 13417,245 0 ...9,216,983 | .........9,216,983 23,131 XXX XXX
9799997 Total Common Stocks - Part 4. 2,634,228 XXX ...12,357,032 | ...15,542,850 4,755,478) 0 0 ...(4,755,478) 0 .13417,245 0 ...9,216,983 ..9,216,983 23,131 XXX XXX
9799999. Total Common Stocks ........22,634,228 XXX ...12,357,032 | ...15,542.850 | ......... (4,755,478) 0 0 ... (4,755,478) 0f.... 13417245 0 ..9.216983 | .......... 9,216,983 23,131 XXX XXX
D 9899999. Total Preferred and Common Stocks .......22,634 228 XXX ...12.357,032 | ...15,542.850 | ......... (4,755.478) 0 0 ... (4,755,478) 0. 13417245 0 ..9.216983 | .......... 9,216,983 23,131 XXX XXX
g 9999999. Total Bonds, Preferred and COMMON SHOCKS ... e | e 754,248,803 XXX ..718,829,017 |..708,837,465 (1,220,506 ......7138,258,349 ......15990454 | ......15,990,454 | ......13,222,641 XXX XXX
_C"I (a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues......18.

9¢
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Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit sat
e/ )of 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, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income CarryingValue | e | FairValue | (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS........covveverrrererenens EQUITY INDEX PRODUCT......cccovcvrrrrrrcnc N/A........ A........| CREDIT SUISSE. .07/11/2014 | .07/10/2015 | ..covvevvvereres ..2,232,546 | ...1,972.4100 | ........... 54,116 72,795 | ", | 72,795 | 27,3482 | oo | e (27,058) | I B
S&P 500 CALL OPTIONS.......ccovvererrrerrrerens EQUITY INDEX PRODUCT......cccovcvurrrrrcnc N/A........ A........| CREDIT SUISSE. .08/15/2014 | .08/14/2015 | ....vvvvvccveee ....2,349,615 | ....1,946.4300 | ........... 71,354 114,698 | *#. | .....114,698 | ........ 36,449 (35,677) | I B
S&P 500 CALL OPTIONS........oovvvecrsrinees EQUITY INDEX PRODUCT......ooccvcsrecrrennes N/A........ A..oovvees [MORGAN STANLEY ..cooovcrivis wrvvvesessssivrnnneesenen | 09112120141 .09/11/2015 [ covvvvccvcinees ...1,790,806 | ....1,995.3400 | ......... 47,846 51,068 |*#. (23,923) | IO B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| WELLS FARGO .10/10/2014 | .10/09/2015 | . 2,897,961 | ...1,970.1000 68,356 139,429 | *#. | ...... 139,429 | ........ 16,298 | .cccovrrvvccciccs | o (34,178) B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MORGAN STANLEY 11114/2014 | .11/13/2015 | . 2,318,512 | ....2,029.3500 45,860 | *#. (39,484) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| WELLS FARGO 121212014 | .12/11/2015 . 3,590,078 | ....2,028.0400 88,287 |*#. | ........88,287 | ccccooo(2,910) | oo [ e (66,888) B
S&P 500 CALL OPTIONS.........ccvcvvvvrerrrenens EQUITY INDEX PRODUCT......ccovvvrrrrrcre .| CREDIT SUISSE, .01/09/2015 | .01/08/2016 | .......ocevveveee ...1,394,812 | ....2,025.9000 57,978 38455 |*#. 38,455 | ..o 4,634 | oo [ e (24,157) IS B
S&P 500 CALL OPTIONS..........cocvvvvvevrrene EQUITY INDEX PRODUCT.......coovrrrrrrrcn NAA........ A.......| CREDIT SUISSE .02/13/2015 | .02/12/2016 | ...cvvvvvevevee ..2,282,303 | ....2,067.0400 | ...occooooevcvevcvcrires | crrrrrcd 91,820 [ ooovveevvervivirininnns | v 42,643 |*#. | 082,643 | oo (18,571 [ o | e (30,607) | I B
S&P 500 CALL OPTIONS......cocvvvererererererens EQUITY INDEX PRODUCT....ccvvvverrvrrrrenns N/A........ A......... [ MORGAN STANLEY...ccoovvvrrrrs  rervrrrerernrererererenenenens | 03/13/2015 ] .03/12/2016 | v 22,288,685 | ....2,043.9400 | ..o | cvrrerend 88,107 [ .ovvevveevmrmvvrmnnenens | ererernrerernnend 66,746 | *#. ....66,746 670 (22,025) LI B
S&P 500 CALL OPTIONS......cocvvvererererererens EQUITY INDEX PRODUCT.....ccvvvvevrvrrrrene N/A........ A........ | WELLS FARGO .04/10/2015 | .04/09/2016 | .......ccccc... 22,452,360 | ...2,081.4600 | .....ooovvercccrccis | o 88,588 52,587 |*#. 52,587 | .oceee(21,237) | covevreveveverevnneres [ s (14,765) LI B
S&P 500 CALL OPTIONS.......covvvererererrrerens EQUITY INDEX PRODUCT.....cccovverrvrrrrcnc N/A........ A........| WELLS FARGO .05/15/2015 | .05/14/2016 | ....cvevvvevevees 2,221,712 [ ....2,098.4800 | ..oovverererererririre | o 81,935 [ .oooverevrmrvennnnninins | crerernrnrennnnn 46,384 | *#. | ... 86,384 | ooececis(28,724) [ o | (6,828) | I B
S&P 500 CALL OPTIONS........ccovrricriccines EQUITY INDEX PRODUCT.....cccovverrvrrrrcn N/A........ A.........| CREDIT SUISSE. .06/12/2015 | .06/11/2016 | ...cvveveveveres ....2,165,424 | ....2,105.6000 62,198 51,453 | *#. 151,453 | ccccc(10,745) | oo [ e (46,654) T B
S&P 500 CALL OPTIONS.......coovvreersriinees EQUITY INDEX PRODUCT......ccccvcsrecrrrennns N/A........ A..oovvees [MORGAN STANLEY..coooocrivvirs wvvvressssssvvrnnnresesens | .02/07/2014 | .08/06/2015 | ..ccccccrvvees 3,417,071 | ...1,773.4300 | ......... 139,962 305,327 | *#. | ......305,327 | ......... 91,148 | v | v (36,517) | I B
S&P 500 CALL OPTIONS........oovvrcersririnees EQUITY INDEX PRODUCT......ooccvcsrecrrrennes N/A........ A..oovvees [MORGAN STANLEY ..cooovcriviis wrvvresersssenrnnneesenens | 0212112014 | .08/20/2015 | .cccvcvrvvees ..2,818,153 | ...1,839.7800 | ......... 109,551 233,349 | *#. 233,349 ) | IO B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| CREDIT SUISSE. .03/07/2014 | .09/06/2015 | . 3,340,213 | ....1,877.0300 133,375 246,811 | *4. | ......246,811 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| CREDIT SUISSE. .03/21/2014 ] .09/20/2015 | . 4,463,336 | ....1,872.0100 329,808 | *#. 329,808 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| CREDIT SUISSE, .04/07/2014 | .10/06/2015 | . 3,521,642 | ....1,865.0900 130,682 249,844 | *#. ] ......249,844 B
S&P 500 CALL OPTIONS.........ccocvvvvrevereins EQUITY INDEX PRODUCT.......covvrrrrrrrene NAA........ A.......| WELLS FARGO .04/21/2014 | .10/20/2015 | ...ovvvvvveveves ...3,700,729 | ....1,864.8500 | ......... 141,592 260,964 | *#. | .......260,964 I B
S&P 500 CALL OPTIONS.........ccocvvvvrerereiens EQUITY INDEX PRODUCT........covrrrrrrrrere NAA........ A........| CREDIT SUISSE .05/07/2014 | .11/06/2015 | ....covvvvvvevee ...6,223,406 | ....1,867.7200 236,711 434,380 |*#. | ......434,380 ) | I B
S&P 500 CALL OPTIONS........ocovrvrcrcccines EQUITY INDEX PRODUCT.....cccovvevrrrrrrcnc N/A........ A.........| CREDIT SUISSE. .05/21/2014 | 11/20/2015 ....vvvvvecees ...3,862,751 | ...1,872.8300 | ......... 147,903 266,595 | *#. | .......266,595 ) | I B
S&P 500 CALL OPTIONS.........ocoormrircccines EQUITY INDEX PRODUCT.....ccoovvevrvrrrrcn N/A........ A.........| CREDIT SUISSE. .06/09/2014 | .12/06/2015 .......ccccc.. ...6,373,886 | ....1,949.4400 | ......... 241,362 349,116 | *#. | .......349,116 ) | I B
S&P 500 CALL OPTIONS........covveverrrerrrenens EQUITY INDEX PRODUCT........coocvvrrrrrcnc N/A........ A........ | MERRILL LYNCH .06/23/2014 | 12/20/2015 | ...cvvvvvcernes ...6,226,166 | ....1,962.8700 | ......... 233,806 328,095 | *#. | .......328,095 ,241) | I B
S&P 500 CALL OPTIONS.......ccovveverrrererenens EQUITY INDEX PRODUCT......cccoocvrrrrrrcnc N/A........ A.......| BARCLAYS .07/07/2014 | .07/06/2015 | .....vvvvccreee ..11,144,064 | ....1,985.4400 | ........ PRI T ISR ..1,769,561 [*#.]...1,769,561 | ....1,787,724 ,913) | I B
S&P 500 CALL OPTIONS........coovvrcvrsriinees EQUITY INDEX PRODUCT.....cooccvcerecrrrennes N/A........ A..oovvees [MORGAN STANLEY...ocoocrvivicrs wvvvvevsrsssnrnneeesensne | [07/07/2014 | .07/06/2015 | .occvcvvrvvees ..71,184,728 | ....1,985.4400 | ...... 1,225,827 | covvvvvvsvssivennnees | v ...1,850,707 | *#. | ....1,850,707 | ....... 759,648 ) | I B
S&P 500 CALL OPTIONS.........ccvevvverernrennns EQUITY INDEX PRODUCT........coocvuvrrrrcncs N/A........ A........| BARCLAYS .07/07/2014 | .07/06/2015 | ......cocvvvevees ...39,789,439 | ...1,985.4400 | ........ F(VLICY20 (Y IO ..1,219.818 | *#. [ ...1,219,818 | ....... 616,410 ) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BARCLAYS .07/07/2014 | .07/06/2015 | . ..53,407,858 | ....1,985.4400 995,291 “#.1...1,709,599 | ....... 852,301 ) B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| CREDIT SUISSE. .07/07/2014 | .07/06/2015 | . 7,257,747 | ....1,985.4400 936,377 *#. | ...1,579,660 771,499 ) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| BARCLAYS .07/07/2014 | .07/06/2015 | . .47,219,969 | ...1,985.4400 988,189 “#.1...1636,697 | ...... 779,506 ) B
S&P 500 CALL OPTIONS.........ccocvvverevereines EQUITY INDEX PRODUCT.......covvrrrrrrrere NAA........ A........| CREDIT SUISSE .07/07/2014 | .07/06/2015 | .....ccvvvvvevee ...48,337,454 | ...1,985.4400 | ..... 1,100,681 [ oo [ v . A755,822 | #. [ ...1,755,822 | ....... 796,587 ) I B
S&P 500 CALL OPTIONS........oovvvvvcsccines EQUITY INDEX PRODUCT.....ccovvverrrrrrrene N/A........ A.........| CREDIT SUISSE. .07/07/2014 | .07/06/2015 .......cccevcc.. ...75,281,079 | ...1,985.4400 | ...... 1,819,995 2,809,694 |*#. | ...2,809,694 | ...1,215,975 | .coovvrrvrrrvverereres | vevenend (19,571) LI B
S&P 500 CALL OPTIONS......cocvvvererererererens EQUITY INDEX PRODUCT.....cccvvverrvrrrrenns N/A........ A......... | MORGAN STANLEY....ccoovvrrrs  wererrrerernrererererenenenens | 07/07/2014 ] .07/06/2015 | <.ccvvveevecee. 2,117,951 | 127.1600 39,141 #. 9,519 ) LI B
S&P 500 CALL OPTIONS.........coommicsiicines EQUITY INDEX PRODUCT.......ccovcvrrrrrrcnc N/A........ A........| CREDIT SUISSE. .07/07/2014 ] .01/06/2016 | .......cc00ccc +...3,139,560 | ...1,985.4400 | ....... 102,926 138,842 | *#. | ......138,842 | ......... 39,785 ) | I B
S&P 500 CALL OPTIONS........coovervvrrerrrenens EQUITY INDEX PRODUCT........coocvrrrrrrcnccs N/A........ A........| BARCLAYS .07/21/2014 ] .07/20/2015 | ...cvvvvvccrees ...10,398,737 | ....1,978.2200 229,812 5 [P [ 47,432 ) | IO B
S&P 500 CALL OPTIONS........ccovevvveverrrennns EQUITY INDEX PRODUCT........coocvrrrrnrcnccs NAA....... A........|MERRILL LYNCH .07/21/2014 | .07/20/2015 | ..cvvvvevevenes ...62,256,982 | ...1,978.2200 | ...... 1,114,710 2,422,042 |*#.]...2422,042 | ...1,367,194 ) | I B
S&P 500 CALL OPTIONS.........ccvevvverererennns EQUITY INDEX PRODUCT........coocvvrrrnrcrcc NAA........ A........ | WELLS FARGO .07/21/2014 | .07/20/2015 | ...cvvvvvvevene ...41,827,549 | ...1978.2200 | ........ FETICETC N [T RN L A.211,687 | 4. ..1,211,687 | ....... 569,104 ) | I B
S&P 500 CALL OPTIONS.........ocvevvvvrervrenens EQUITY INDEX PRODUCT.......ccocvvvrrrrcrc NA........ A........| WELLS FARGO .07/21/2014 | .07/20/2015 | ..ovvvvvvevene ...50,715,721 | ...1,978.2200 969,337 LABATTT2 || LABATTT2 ] 718,964 ) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| WELLS FARGO .07/21/2014 | .07/20/2015 | . 57,277,251 | ...1,978.2200 #.1..1,864,704 | ....... 854,911 ) B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| WELLS FARGO .07/21/2014 | .07/20/2015 | . 0,263,293 | ....1,978.2200 “#.1...1,750,553 783,671 ) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MERRILL LYNCH .07/21/2014 | .07/20/2015 | . .47,860,250 | ....1,978.2200 #.l...1754,352 | ...... 767,085 ) B
S&P 500 CALL OPTIONS......cccvvvererererererens EQUITY INDEX PRODUCT.....ccovvvevrrrrrrern .| MERRILL LYNCH 072112014 ] .07/20/2015 ....cvvvvceeee ...53,823,038 | ...1,978.2200 | ...... 1,360,663 2,071,833 |*#.]...2,071,833 | ...... 878,259 ) LI B
S&P 500 CALL OPTIONS.......oovvvererererrrerens EQUITY INDEX PRODUCT.....cccovverrvrrrrcne NA........ A......... | MORGAN STANLEY....cccoovrers  rerrrererermrerernrnrenennnens | 071212014 ] .07/20/2015 | .. 1,732,678 126.1300 35,030 62 | *#. 62| ....8,005 ) T B
S&P 500 CALL OPTIONS.......ocvvvererererrrerens EQUITY INDEX PRODUCT.....cccovverrrrrrrcnn N/A........ A........ | WELLS FARGO .07/21/2014 | .01/20/2016 | ....vveveveveves 1,737,432 ..1,978.2200 | ......... 58,028 78912 | *#. ] ......78912 | ......... 23,138 517) | I B
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1 2 5 6 7 9 10 1 12 13 14 16 17 19 20 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Strike Price, | Initial Costof | Initial Cost of Unrealized Current | to Carrying Credit sat
Date of Rate of Index Premium Premium Valuation Year's Value of Quality of | Inception
Description of Items(s) Hedged, Used for Exchange, Counterparty Trade Maturity or Notional Received (Received) (Received) | CurrentYear | Book/Adjusted Increase (Amortization| Hedged Reference| and at Year-
Description Income Generation or Replicated or Central Clearinghouse Date Expiration Amount (Paid) Paid Paid Income Carrying Value Fair Value | (Decrease) ) [ Accretion Items Entity end (b)
S&P 500 CALL OPTIONS........oovvvvvcrcciinns EQUITY INDEX PRODUCT.....ccvvvvevrvrrrrenn .| CREDIT SUISSE. .08/07/2014 | .08/06/2015 ..17,651,744 | ....1,920.2400 353,035 500,706 500,706 | ...... 439,329 | I B
S&P 500 CALL OPTIONS........covveverrrererenens EQUITY INDEX PRODUCT......cccovcvrrrrrrcnc .| BARCLAYS .08/07/2014 | .08/06/2015 ...87,839,826 | ...1,920.2400 | ......1,726,386 | .....cccoovuvvreveernens | covssraririnnnnnens ..4,171,564 ..4,171,564 | ...1,817,804 | I B
S&P 500 CALL OPTIONS.......ccovvererrrerrrerens EQUITY INDEX PRODUCT......cccovcvurrrrrcnc .| MORGAN STANLEY......coovre wossnnnes | 08/07/2014 | .08/06/2015 ...40,057,267 | ...1,920.2400 | ....... FOLKI IS [T IR ...1,233,752 1,233,752 | ....... 559,865 | I B
S&P 500 CALL OPTIONS........oovvvecrsrinees EQUITY INDEX PRODUCT......ooccvcsrecrrennes .| MORGAN STANLEY...cccocooes  wovremrermiernensessnsnnnns | .08/07/2014 | .08/06/2015 ....50,155,600 | ....1,920.2400 | ....... V(N AT [T IR ..1727,424 LAT27424 ] 776,306 | IO B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MORGAN STANLEY .08/07/2014 | .08/06/2015 | . 47,034,488 | ....1,920.2400 QAT TB2 | v | e ....1,676,206 ..1,676,206 | ....... 752,604 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MORGAN STANLEY .08/07/2014 | .08/06/2015 | . 0,601,560 | ....1,920.2400 2,350,304 2,350,304 | ...1,049,491 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MORGAN STANLEY .08/07/2014 | .08/06/2015 | . .58,411,679 | ....1,920.2400 2,444,943 ..2444,043 | ...1,083,441 B
S&P 500 CALL OPTIONS.........covvvevesinees EQUITY INDEX PRODUCT......cvvcvecrccrrrernes .| MORGAN STANLEY....cccccoomns  wovvmrrevsierrrnrcssrennns | .08/07/2014 | .08/06/2015 ...50,052,542 | ....1,920.2400 | ...... 1,212,454 2,170,562 2,170,562 | ....... 959,083 IS B
S&P 500 CALL OPTIONS..........cocvvvvvevrrene EQUITY INDEX PRODUCT.......coovrrrrrrrcn .| MERRILL LYNCH .08/07/2014 | .08/06/2015 ...49,593,093 | ...1,920.2400 | ...... 1,255,427 2,242,750 2,242,750 | ....... 989,470 | I B
S&P 500 CALL OPTIONS........ocvvvevcrcccines EQUITY INDEX PRODUCT....ccvvvverrvrrrrenns .| MORGAN STANLEY......covvvvurer wormmmmmmmmsmmennnnnnnnnnnnnes | 08/07/2014 | .08/06/2015 ....58,680,985 | ....1,920.2400 | ...... 1,525,820 2,718,202 ....2,718,202 | ....1,199,101 | I B
S&P 500 CALL OPTIONS........ocvvvrvcsccines EQUITY INDEX PRODUCT.....ccvvvvevrvrrrrene .| BNP PARIBAS NY....oooovvvvvererrres eommmmmmmmsmessssmesesesneees .08/07/2014 | .08/06/2015 2,544,843 125.6700 | ....ooceenr 54,068 1,012 1,012 | 12,613 | I B
S&P 500 CALL OPTIONS.......covvvererererrrerens EQUITY INDEX PRODUCT.....cccovverrvrrrrcnc .| MERRILL LYNCH .08/07/2014 | .02/06/2016 ....4,636,812 | ...1920.2400 | ... 160,481 243,262 243262 | ... 72,438 | I B
S&P 500 CALL OPTIONS........ccovrricriccines EQUITY INDEX PRODUCT.....cccovverrvrrrrcn .| BARCLAYS .08/21/2014 | .08/20/2015 ...10,815,517 | ...1,986.5100 | .......... 248,757 62,058 c0re82,058 | .. 126,203 | I B
S&P 500 CALL OPTIONS........ccovevevrrernrennns EQUITY INDEX PRODUCT.......ccovcvurrrnrcnncs .| MERRILL LYNCH .08/21/2014 | .08/20/2015 ....66,026,839 | ...1,986.5100 | ...... 1,315,212 2,457,720 ...2457,720 | ...1,434,488 | I B
S&P 500 CALL OPTIONS........coovevvverernrenens EQUITY INDEX PRODUCT........coocvrrrrnrcnccs .| BARCLAYS .08/21/2014 | .08/20/2015 ...43,136,879 | ...1,986.5100 | ......... 809,532 [ .ovvvvvverreesssinees [ v ....1,168,053 ...1,168,053 | ....... 547,379 | IO B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BARCLAYS .08/21/2014 | .08/20/2015 | . .44,930,291 | ...1,986.5100 ..911,493 ..1,308,572 | ....... 608,073 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| BARCLAYS .08/21/2014 | .08/20/2015 | . 9,447,142 | ....1,986.5100 1,557,651 711,905 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| WELLS FARGO .08/21/2014 | .08/20/2015 | . .51,667,218 | ...1,986.5100 1,220,084 1,717,877 LATITRTT 773,643 B
S&P 500 CALL OPTIONS.........ccocvvvvrevereins EQUITY INDEX PRODUCT.......covvrrrrrrrene .| WELLS FARGO .08/21/2014 | .08/20/2015 ....58,807,944 | ...1,986.5100 | ...... 1,423,935 | ..o [ v, ...1,997,712 LA097,712 ] 893,927 I B
S&P 500 CALL OPTIONS.........ccocvvvvrerereiens EQUITY INDEX PRODUCT........covrrrrrrrrere .| WELLS FARGO .08/21/2014 | .08/20/2015 ...61,927,667 | ...1,986.5100 | ..... 1,620,118 2,244,979 .2,244979 | ....... 982,295 | I B
S&P 500 CALL OPTIONS........ocovrvrcrcccines EQUITY INDEX PRODUCT.....cccovvevrrrrrrcnc .| BARCLAYS .08/21/2014 ] .08/20/2015 ..1743.275 124.2200 33,681 1,999 e 1,999 | il 6,134 | I B
S&P 500 CALL OPTIONS.........ocoormrircccines EQUITY INDEX PRODUCT.....ccoovvevrvrrrrcn .| BARCLAYS .08/21/2014 ] .02/20/2016 .....3/481,892 | ...1,986.5100 | ........ 121,923 155,736 w0 165,736 | ... 47,990 | I B
S&P 500 CALL OPTIONS........covveverrrerrrenens EQUITY INDEX PRODUCT........coocvvrrrrrcnc .| BARCLAYS .09/08/2014 | .09/06/2015 ..13,673,244 | ...2,007.7100 | ....... 315,852 274,577 e 2TABTT | 277,525 | I B
S&P 500 CALL OPTIONS.......ccovveverrrererenens EQUITY INDEX PRODUCT......cccoocvrrrrrrcnc .| MERRILL LYNCH .09/08/2014 | .09/06/2015 ...68,326,224 | ...2,007.7100 | ......1,305,464 | ......ocoooevrveveerrens [ v ....1,531,356 ..1,531,356 | ....... 594,218 | I B
S&P 500 CALL OPTIONS........coovvrcvrsriinees EQUITY INDEX PRODUCT.....cooccvcerecrrrennes .| MORGAN STANLEY...cccocceenrs  covmmmrermnerrrnresssnnnns | .09/08/2014 | .09/06/2015 ...37,984,486 | ...2,007.7100 | ......... 702,592 880,398 880,398 | ....... 406,671 | I B
S&P 500 CALL OPTIONS.........ccvevvverernrennns EQUITY INDEX PRODUCT........coocvuvrrrrcncs .| MERRILL LYNCH .09/08/2014 | .09/06/2015 ....76,382,908 | ...2,007.7100 | ...... 1,498,204 | ..oovevvvcvsivernnnes | v ....1,863,681 ..1,863,681 | ....... 855,979 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MERRILL LYNCH .09/08/2014 | .09/06/2015 | . .46,211,664 | ...2,007.7100 | ..... 1,038,992 1,275,459 ..1.275459 | ....... 570,998 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MERRILL LYNCH .09/08/2014 | .09/06/2015 | . 5,266,358 | ....2,007.7100 1,306,710 1,595,634 1,595,634 705,122 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MERRILL LYNCH .09/08/2014 | .09/06/2015 | . ..71,010,499 | ...2,007.7100 1,801,338 2,177,438 L21TT438 | ... 943,710 B
S&P 500 CALL OPTIONS.........ccocvvverevereines EQUITY INDEX PRODUCT.......covvrrrrrrrere .| MERRILL LYNCH .09/08/2014 | .09/06/2015 ..51,721,741 | ...2,007.7100 | ..... 1437495 | oo | v, .. A707,114 LATOT M4 ] 718,360 I B
S&P 500 CALL OPTIONS.......ocvvvererererererens EQUITY INDEX PRODUCT.....ccovvverrrrrrrene .| MORGAN STANLEY......covvvvrrere cormmmmmmmsmmemnmenennnnnnnes | 09/08/2014 | .09/06/2015 .....1,223,046 122.0600 22,244 3,197 w3197 | 1,745 LI B
S&P 500 CALL OPTIONS......cocvvvererererererens EQUITY INDEX PRODUCT.....cccvvverrvrrrrenns .| MERRILL LYNCH .09/08/2014 | .03/06/2016 ....3,743,766 | ...2,007.7100 | ......... 129,242 151,904 151,904 | 42,448 | I B
S&P 500 CALL OPTIONS.........coommicsiicines EQUITY INDEX PRODUCT.......ccovcvrrrrrrcnc .| BARCLAYS .09/21/2014 ] .09/20/2015 ...13,073,102 | ...2,010.4000 | ......... 294,145 67,194 e 87,194 | 145,791 | I B
S&P 500 CALL OPTIONS........coovvrcersriinees EQUITY INDEX PRODUCT......occcvcsrecrrrennes .| MORGAN STANLEY...cccoccoers  wovvemrermrernenscssnsnnns | .09/21/2014 | .09/20/2015 ...62,890,113 | ...2,010.4000 | ...... AIRECTCTT: 3 IR IS ...1,697,957 ..1,697,957 | ....... 820,240 | IO B
S&P 500 CALL OPTIONS.........oovvrccrsrrinees EQUITY INDEX PRODUCT......occcvcsrecrrrennes .| MORGAN STANLEY...cccoccees  wovvemrermrernrnscssnnnns | .09/21/2014 | .09/20/2015 ...39,815,668 | ...2,010.4000 | ......... 716,842 915,848 915,848 | ...... 414,108 | I B
S&P 500 CALL OPTIONS.........covvreersriinees EQUITY INDEX PRODUCT.....cooccvcsrecnrennes .| MORGAN STANLEY...cccoccoenrs  wuvvmmrermmerrrnsesnnnnnns | .09/21/2014 | .09/20/2015 ....50,550,865 | ....2,010.4000 960,180 ...1,224,951 1224951 | ... 548,468 | I B
S&P 500 CALL OPTIONS.........ocvevvvvrervrenens EQUITY INDEX PRODUCT.......ccocvvvrrrrcrc .| MERRILL LYNCH .09/21/2014 | .09/20/2015 ...47,617,383 | ...2,010.4000 | ...... 1,040,268 | .ovovvvcscrcriverrnnes | v ...1,308,215 ..1,308,215 | ....... 573,362 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MERRILL LYNCH .09/21/2014 | .09/20/2015 | . .47,985,753 | ...2,010.4000 ..1,380,526 | ...... 597,576 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| MERRILL LYNCH .09/21/2014 | .09/20/2015 | . 2,131,474 | ....2,010.4000 1,901,632 806,613 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MERRILL LYNCH .09/21/2014 | .09/20/2015 | . ..55,243,862 | ....2,010.4000 1824730 | ...l 749,819 B
S&P 500 CALL OPTIONS........oovvvrvcscccines EQUITY INDEX PRODUCT.....ccovvvevrrrrrrern .| MORGAN STANLEY.....ccovvvvrrere cormmmmmmmmmemmmnnennnnnnes | 092112014 1 .09/20/2015 2,932,150 117.0900 68,114 25,772 riereeen2BTT2 | 8,594 LI B
S&P 500 CALL OPTIONS.......oovvvererererrrerens EQUITY INDEX PRODUCT.....cccovverrvrrrrcne .| BNP PARIBAS NY....oooovevvvererrres wommmmemsmsmmesssmmsessnneees .09/21/2014 | .03/20/2016 ..3,749,832 | ...2,010.4000 | ......... 127,133 151,637 151,637 | ..o 41,808 | I B
S&P 500 CALL OPTIONS.........coovrvcricciines EQUITY INDEX PRODUCT.....cccovverrrrrrrcnn .| CREDIT SUISSE. .10/07/2014 ] .10/06/2015 ...16,748,049 | ....1,964.8200 | ......... 383,530 495,089 495,089 | ...... 426,153 | I B
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit sat
e/ )of 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, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income CarryingValue | e | FairValue | (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS......cocvvvererererererens EQUITY INDEX PRODUCT.....ccvvvvevrvrrrrenn N/A........ A......... | MORGAN STANLEY....cccovvners  rererererernrererererenenenens | 10/07/2014 ] 10/06/2015 | <.ccvvvveevceee. ... 73,577,031 | ...1,964.8200 | ...... 1,522,604 3,131,086 |*#.]...3,131,086 | ...1,607,264 | I B
S&P 500 CALL OPTIONS........covveverrrererenens EQUITY INDEX PRODUCT......cccovcvrrrrrrcnc N/A........ A........| MERRILL LYNCH .10/07/2014 | .10/06/2015 | .....vcvvvevevens ...43314,827 | ...1,964.8200 | ....... LIIISHCT 22 (Y IO LA179,875 (4] ...1,179,875 | ...l 531,450 | I B
S&P 500 CALL OPTIONS.......ccovvererrrerrrerens EQUITY INDEX PRODUCT......cccovcvurrrrrcnc N/A........ A........ | MERRILL LYNCH .10/07/2014 | .10/06/2015 | .....ccvvvevevens ....55,958,659 | ....1,964.8200 | ......1,099,909 [ ...ovvvvrercrirmrrrnns | covvesrirnrerrrnsess ..1,613,925 | *#. [ ...1,613,925 | ....... 722,660 | I B
S&P 500 CALL OPTIONS........coovevvverernrenens EQUITY INDEX PRODUCT........coocvurrrrrcnecs NA........ A........ | MERRILL LYNCH .10/07/2014 | .10/06/2015 | ....vvvvvccvrer ...66,316,797 | ...1,964.8200 | ...... 1,493,530 2,200,198 |*#.]...2,200,198 | ....... 969,381 | IO B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MERRILL LYNCH .10/07/2014 | .10/06/2015 | . .53,509,599 | ....1,964.8200 | ...... 1,257,659 *#.1...1,855,167 | ...... 814,353 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MERRILL LYNCH .10/07/2014 | .10/06/2015 | . 2,914,101 1,964.8200 1,305,603 *#. | ...1,923,805 839,341 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MERRILL LYNCH .10/07/2014 | .10/06/2015 | . .48,646,376 | ....1,964.8200 1,300,327 #.1]...1,913,356 | ...... 824,058 B
S&P 500 CALL OPTIONS.........ccvcvvvvrerrrenens EQUITY INDEX PRODUCT......ccovvvrrrrrcre NAA........ A......| MERRILLLYNCH .10/07/2014 | .10/06/2015 | ......cocvvvvvecs | o 55,213,012 | ....1,964.8200 | ..... 1,527,278 2243434 |*4.]..2,243434 | ...... 960,856 IS B
S&P 500 CALL OPTIONS........oovovercsrcnees EQUITY INDEX PRODUCT......covcvccvccvrennes N/A........ A........| MORGAN STANLEY......cccrs  wormvcvrccrrerrssresicens | .10/07/2014 | 10/06/2015 | ....cvvovvvve 3137341 ] 116.0300 | ........... 73817 35419 [*#.| ......35419 | ........ 12,763 | I B
S&P 500 CALL OPTIONS........ocvvvevcrcccines EQUITY INDEX PRODUCT....ccvvvverrvrrrrenns N/A........ A......... | MORGAN STANLEY....ccoovvners  rorerrrerernrererererererenens | 10/07/2014 | .04/06/2016 | <..cvvvovvevecee. ....4571,985 | ...1,964.8200 | ... 160,232 209,490 |*#. ] ......209,490 | ......... 58,466 | I B
S&P 500 CALL OPTIONS........ocvvvrvcsccines EQUITY INDEX PRODUCT.....ccvvvvevrvrrrrene N/A........ A......... [ MORGAN STANLEY...ccoovvvrvrrs  rererererermrererererenenenens | 1012172014 ] 10/20/2015 | .. ...12,452,001 | ...1,904.0100 | ....... 317,526 245402 |*#. ] ......245402 | ........ 257,465 | I B
S&P 500 CALL OPTIONS........ccoovmrcriccines EQUITY INDEX PRODUCT.....cccovverrvrrrrcnc N/A........ A.......| BARCLAYS .10/21/2014 | .10/20/2015 | ..ovvveveveveres ...60,269,324 | ...1,904.0100 | .....1,541,544 2,967,207 |*#.]...2,967,207 | ...1,502,211 | I B
S&P 500 CALL OPTIONS........ccovrricriccines EQUITY INDEX PRODUCT.....cccovverrvrrrrcn N/A........ A.......| BARCLAYS .10/21/2014 | .10/20/2015 | ..vvvveveveverens ...44,533,502 | ...1,904.0100 926,685 ..1,354,873 | *#.|...1,354,873 | ....... 632,787 | I B
S&P 500 CALL OPTIONS........ccovevevrrernrennns EQUITY INDEX PRODUCT.......ccovcvurrrnrcnncs N/A........ A........| BARCLAYS .10/21/2014 | .10/20/2015 | ...cvvvvvccvees ...50,064,243 | ....1,904.0100 | ...... AR RERTH I U S ...1,636,197 [*#.]...11,636,197 | ...... 763,150 | I B
S&P 500 CALL OPTIONS........coovevvverernrenens EQUITY INDEX PRODUCT........coocvrrrrnrcnccs NA........ A........| BARCLAYS .10/21/2014 | .10/20/2015 | ...ovvvvvccrees ...49,135,404 | ....1,904.0100 | ..... VLN (73 N S ....1,842,000 [*#.]...1,842,000 | ....... 851,798 | IO B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BARCLAYS .10/21/2014 | .10/20/2015 | . .58,270,694 | ...1,904.0100 | ...... 1,579,483 2,332,261 | *#.]...2,332,261 | ...1,075,695 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| BARCLAYS .10/21/2014 | .10/20/2015 | . 2,742,309 | ....1,904.0100 1,535,447 2,280,019 |*#.]...2,280,019 | ...1,044,645 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| BARCLAYS .10/21/2014 | .10/20/2015 | . ..57,827,256 | ...1,904.0100 2,721,115 | *#.]...2,721,115 | ...1,239,429 (26,393) B
S&P 500 CALL OPTIONS.........oovvvvresciinees EQUITY INDEX PRODUCT......oovcvecvccrrenne N/A....... Acovvveee | BNP PARIBAS Yoo covvesinnerssnsessssinins 102112014 | 10/20/2015 | ...ovvvvecrenes 2,173,082 | oo 119.8000 14,985 | *#. | ........14,985 | .......... 9,555 | .ovvvverressrirnrnns | e (45,895) I B
S&P 500 CALL OPTIONS.........ccocvvvvrerereiens EQUITY INDEX PRODUCT........covrrrrrrrrere NAA........ A.......| BARCLAYS .10/21/2014 | .04/20/2016 | .....cvvcvvveves ....3,610,932 | ...1,904.0100 | ........ 137,685 186,668 | *#. | .......186,668 | ......... 53,770 | oo <r(276,756) | I B
S&P 500 CALL OPTIONS.......ocvvvererererrrerens EQUITY INDEX PRODUCT.....cccovvevrrrrrrcnc N/A........ A..ccoc.. | P MORGAN CHASE........ccooeee vovvrererernrererererenennnens | 11/07/2014 ] 11/06/2015 | ... ...22,319,001 | ...2,031.2100 553,511 437,848 |*#.] ... 437,848 | ...... 460,486 | ...coovvvercrrrrrcnne ..(1,015,774) | I B
S&P 500 CALL OPTIONS.......ccvvvererererrrerens EQUITY INDEX PRODUCT.....ccoovvevrvrrrrcn N/A........ A........| WELLS FARGO 11/07/2014 | 11/06/2015 | ..vvvveveveveres ...95,987,454 | ...2,031.2100 | ......2,031,548 | ..ooovverevevvrerenrnens [ cvrmrnrannnininnnens 1,749,392 (4. ]...1,749,392 | ........ 511,217 | oo ....(407,158) | I B
S&P 500 CALL OPTIONS........covveverrrerrrenens EQUITY INDEX PRODUCT........coocvvrrrrrcnc N/A........ A......... [ MORGAN STANLEY....cccoooners  worrrrrererirererirerenennnens | 111072014 ] 11/06/2015 | ......ccccc.ccee. ..43264,773 | ...2,031.2100 | ........ 814,315 931,027 | *#. 1 ......931,027 531,115) | I B
S&P 500 CALL OPTIONS.......ccovveverrrererenens EQUITY INDEX PRODUCT......cccoocvrrrrrrcnc N/A........ A..coocee | BNP PARIBAS NY...oooviririniiiins evivevevivirenesssssenesnnens 11/07/2014 | 11/06/2015 | ..ovveveveveves ...53,090,854 | ...2,031.2100 | ......1,062,230 [ ..oovvvvrerscrimrrrnns | o ...1,204,603 | *#. | ....1,204,603 ...(523,569) | I B
S&P 500 CALL OPTIONS........coovvrcvrsriinees EQUITY INDEX PRODUCT.....cooccvcerecrrrennes N/A........ A.oovvees [MORGAN STANLEY...oooocrvvvicrs wvvvreversssnrenneesensrens | 1100712014 | 11/06/2015 | oo ...48,749,040 | ...2,031.2100 | ...... 1,047,138 | covvvevessrsivennnees | cevveeriisresnessssns ...1,183,252 | *#. | ....1,183,252 ...(660,900) | I B
S&P 500 CALL OPTIONS.........ccvevvverernrennns EQUITY INDEX PRODUCT........coocvuvrrrrcncs N/A........ A........ | MERRILL LYNCH .11/07/2014 | .11/06/2015 | ....cvvvvveveve ...54,625,736 | ...2,031.2100 | ..... AICPATR:II U (U O .. 1,476,889 | *#. | ....1,476,889 ..(714,696) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MERRILL LYNCH .11/07/2014 | .11/06/2015 | . .59,072,146 | ...2,031.2100 | ..... 1,429,392 *#....1,597,105 ...(654,150) B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MERRILL LYNCH .11/07/2014 | .11/06/2015 | . 1,163,471 | ...2,031.2100 1,308,299 “#. | ....1454,500 .(740,368) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MERRILL LYNCH .11/07/2014 | .11/06/2015 | . ..55,420,802 | ...2,031.2100 1,480,737 “#.1...1638,627 ..(753 475) B
S&P 500 CALL OPTIONS.........ccocvvverevereines EQUITY INDEX PRODUCT.......covvrrrrrrrere .| MERRILL LYNCH 11/07/2014 | 11/06/2015 | ... | o 53,095,079 | ...2,031.2100 | ..... 1,506,950 [ ...oooovovveceerrmrienns [ v ...1,655,464 | *#. | ....1,655,464 ...(641,287) I B
S&P 500 CALL OPTIONS.......ocvvvererererererens EQUITY INDEX PRODUCT.....ccovvverrrrrrrene N/A........ A........ | MERRILL LYNCH 11/07/2014 | 11/06/2015 | ..vvvveveveverene ..45473,515 | ...2,031.2100 | ... 1,282,574 | ooovveeverveveermenenns [ v .. 1,409,942 | *#. [ ...1409,942 | ......635281 | ...oovvvrrvcccviccc | o (56,018) | I B
S&P 500 CALL OPTIONS......cocvvvererererererens EQUITY INDEX PRODUCT.....cccvvverrvrrrrenns N/A........ A.ooocce | BNP PARIBAS NY...ooovrrrvrrrrirens cevevereresereressresenererens 11/07/2014 | 11/06/2015 | ..vvvveveveverens 4,131,052 | 109.8800 | ......... 112,036 108,431 | *#. | ... 108,431 | e 46,178 | covvvvevrrrrcrrcrcenes | v (46,341) | I B
S&P 500 CALL OPTIONS.........coommicsiicines EQUITY INDEX PRODUCT.......ccovcvrrrrrrcnc N/A........ A........|MERRILL LYNCH .11/07/2014 | .05/06/2016 | ......cccvvvevees +...3,951,640 |...2,031.2100 | ....... 139,023 152,623 | *#. | ......152,623 | ........ 44,758 (232,582) T B
S&P 500 CALL OPTIONS........coovervvrrerrrenens EQUITY INDEX PRODUCT........coocvrrrrrrcnccs N/A........ A.......| WELLS FARGO 111212014 | 11/20/2015 | .oovvevevevee ...17,686,851 | ...2,052.7500 | ......... 465,164 233,387 | *#. ] ......233,387 | ...... 300,418 | ..oovvrerercrrinnes ...(824,041) | IO B
S&P 500 CALL OPTIONS.........oovvrccrsrrinees EQUITY INDEX PRODUCT......occcvcsrecrrrennes N/A........ A.oovvee. [MORGAN STANLEY..cooovcrivvrs wvvvresersssenrnnnnesenenes | 1112112014 | 11/20/2015 | oo .. 74,435,632 | ...2,052.7500 | ...... RICTEJ0L: 120 TN IS ..1,252,661 | *#. | ....1,252,661 | ....... 520,827 | .oovvvervccsresiires | e (342,744) | I B
S&P 500 CALL OPTIONS.........covvreersriinees EQUITY INDEX PRODUCT.....cooccvcsrecnrennes N/A........ Acovvvees | BNP PARIBAS NY..oooorvoiiirnes eoveessssinesnnssessssnies 1112112014 ] 1172012015 | oo ....35,696,012 | ....2,052.7500 685,489 693,017 |*#.].....693,017 | ...... 352,410 | oovvrerecesrinnes | e (540,709) | I B
S&P 500 CALL OPTIONS.........covvremrrrrinees EQUITY INDEX PRODUCT.....covvcvccrecrrennes N/A........ Acovvveee | BNP PARIBAS NY..ooocrriines eevvesrsnnesssnsessssinies 112112014 ] 1172012015 | ooovvvvecenes ...52,516,698 | ...2,052.7500 | ...... 1,081,418 | covvvevercrcriverneees | covveeriiirennrssess ...1,086,063 | *#. | ....1,086,063 | ...... 548,695 | ....oovvvevcrriiinnes ...(528,631) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. o | BNP PARIBAS NY...ooooovoicirrns covvmsrinrersnnsessssinnes 1112112014 ] .11/20/2015 | . .47,688,272 | ....2,052.7500 #.1...1,053,711 | ....... 527,895 (622,917) B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| WELLS FARGO 11/21/2014 | .11/20/2015 | . 8,963,931 | ....2,052.7500 “#.1...1,201,872 602,782 .(619,300) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| CREDIT SUISSE 11/21/2014 | .11/20/2015 | . .49,207,217 | ...2,052.7500 #.1..1,216,640 | ....... 597,340 .(637,062) B
S&P 500 CALL OPTIONS........oovvvrvcscccines EQUITY INDEX PRODUCT.....ccovvvevrrrrrrern N/A........ A.........| CREDIT SUISSE. 1112112014 | 11/20/2015 | covvvvevevererene ...49,780,324 | ...2,052.7500 | ...... 1,274,124 | oo | v, ...1,248,398 [*#.]...1,248,398 | ...... 611,255 | ccooveccvcrcrnrnnens ....(859,650) | I B
S&P 500 CALL OPTIONS.......oovvvererererrrerens EQUITY INDEX PRODUCT.....cccovverrvrrrrcne NA........ A....... | WELLS FARGO 1112112014 | 11/20/2015 | c.ovvveveveveres ...60,134,498 | ...2,052.7500 | ......1,719,300 | ..oovvrereveverererrnene | cvrnrennrinannnnns ...1,656,628 | *#. | ....1,656,628 | ...... FLIUR:72 I ...(833,321) | I B
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Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit sat
e/ )of 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, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income CarryingValue | e | FairValue | (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS......cocvvvererererererens EQUITY INDEX PRODUCT.....ccvvvvevrvrrrrenn N/A........ A........ | WELLS FARGO 1112112014 | 11/20/2015 | covvvvevevereres ...57,508,824 | ...2,052.7500 | ...... 1,666,642 [ ..oovvvvverveeeeennnenns [ v e 1,601,859 [ *#.]....1,601,859 | ....... 762,052 | I B
S&P 500 CALL OPTIONS........covveverrrererenens EQUITY INDEX PRODUCT......cccovcvrrrrrrcnc N/A........ A...ccc... [MORGAN STANLEY....cocvvvnrers wovvrvrernvrrerernrerenennnnns | 11121712014 ] 11202015 | o | v 138,885 | ...2,052.7500 8,131 5184 |*#.] ........5,184 | .........1,281 | I B
S&P 500 CALL OPTIONS.......ccovvererrrerrrerens EQUITY INDEX PRODUCT......cccovcvurrrrrcnc N/A........ A..ooocce | BNP PARIBAS NY...oooviiriririiins cevivevevivireresssssenennnens 1112112014 ] 1172012015 | oo 3,515,931 | ...... 114.8600 | ........... 89,383 51,633 |*#. ] .......51,633 | ....... 23,294 | I B
S&P 500 CALL OPTIONS........coovevvverernrenens EQUITY INDEX PRODUCT........coocvurrrrrcnecs NA........ A........| CREDIT SUISSE. 1112112014 | .05/20/2016 | ...vvvvveceeee <0er$,032,069 | ...2,052.7500 | ...oooe 145,883 146,241 | 4. | ......146,241 | ........ 45,049 | IO B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| CREDIT SUISSE. .12/08/2014 | .12/06/2015 | . .15,435,417 | ...2,075.3700 328,774 159,177 |*#. | ... 159,177 | ....... 225,834 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MERRILL LYNCH .12/08/2014 | .12/06/2015 | . 6,401,558 | ....2,075.3700 529,995 | *#. 529,995 (34,723) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. o | BNP PARIBAS NY...ooooovvviriinns  covvesrimnessensessssinnes .12/08/2014 | .12/06/2015 | . ..36,567,830 | ....2,075.3700 ..657,223 616,747 |*4. ] .....616,747 | ...... 305,589 B
S&P 500 CALL OPTIONS.........covvvevesinees EQUITY INDEX PRODUCT......cvvcvecrccrrrernes N/A....... Acovoocc | BNP PARIBAS NY..ccvvvirrrians covvervnneessssnininennes .12/08/2014 | .12/06/2015 | ...vvvvvcrcsccs | oo 52,495,602 | ...2,075.3700 | ...... 1,022,407 953,303 | *#. 953,303 | ....... 467,614 IS B
S&P 500 CALL OPTIONS........oovovercsrcnees EQUITY INDEX PRODUCT......covcvccvccvrennes N/A........ Aooiocce | BNP PARIBAS NY..oocovcvirmrinns ovrevennessssssininnnnes .12/08/2014 | 12/06/2015 | .....ovvvceeeee ...55,007,077 | ...2,075.3700 | ...... 1,129,101 | oo | o .. A1,047,759 | *#. [ ...1,047,759 | ....... 510,116 | I B
S&P 500 CALL OPTIONS........ocvvvevcrcccines EQUITY INDEX PRODUCT....ccvvvverrvrrrrenns N/A........ A........ | MERRILL LYNCH .12/08/2014 | .12/06/2015 | ..vvvvevevererene ...47,100,653 | ...2,075.3700 | ...... 1,075,791 991,739 |*#.].....991,739 | ...... 470,741 | I B
S&P 500 CALL OPTIONS........ocvvvrvcsccines EQUITY INDEX PRODUCT.....ccvvvvevrvrrrrene N/A........ A........ | MERRILL LYNCH .12/08/2014 | .12/06/2015 | ..cvvveveveverene ...57,705,868 | ...2,075.3700 | ...... 1,403,935 | covovvvcsccrvennenes | cevveeriirenneisns ...1,286,699 | *#. | ....1,286,699 | ...... 600,480 | I B
S&P 500 CALL OPTIONS........ccoovmrcriccines EQUITY INDEX PRODUCT.....cccovverrvrrrrcnc N/A........ A.......| BARCLAYS .12/08/2014 | .12/06/2015 | ..cvvvevvveveres ....90,402,555 | ...2,075.3700 2,336,108 2,207,432 | *#. | ...2,207,432 | ....... 944573 | I B
S&P 500 CALL OPTIONS.......ocvvvererererrrerens EQUITY INDEX PRODUCT.....cccovverrvrrrrcn N/A........ A..ooocee | BNP PARIBAS NY....ooovvrirrrriiens wevevereressreresssesenerenens .12/08/2014 | .12/06/2015 | ...vvvevevereres 102,200,627 | ....... 114.4300 59,809 36,913 | *#. 36,913 20,557 T B
S&P 500 CALL OPTIONS.......coovvreersriinees EQUITY INDEX PRODUCT......ccccvcsrecrrrennns N/A........ A..oovvees [MORGAN STANLEY..cooovcrivvirs wvvvvessrsssivrnnneesesens | .12/08/2014 | .06/06/2016 | ...cccccccrvvves 2,356,057 | ...2,075.3700 82,385 78,714 [ *#. | .....78714 | ........ 22,870 | I B
S&P 500 CALL OPTIONS........oovvrcersririnees EQUITY INDEX PRODUCT......ooccvcsrecrrrennes N/A........ A..oovvees [MORGAN STANLEY ..cooovcrivis vvvvvesersssvnrnnnecsesenes | 122212014 12/20/2015 | oo ...12,506,715 | ....2,070.6500 110,297 |*#. | ...... 110,297 | ..o 179,103 | IO B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MORGAN STANLEY....coccccers covvverivrennenssssrnnns | 121222014 | .12/20/2015 ] .. .62,054,429 | ....2,070.6500 828,022 |*#.].....828,022 | ...... 353,930 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| BARCLAYS .12/22/2014 | .12/20/2015 | . 8,208,266 | ....2,070.6500 667,709 | *#. 667,709 360,012 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| BARCLAYS .12/22/2014 | .12/20/2015 | . ..57,415,095 | ....2,070.6500 (VAR 7I 30 (T I ...1,081,862 | *#. | ....1,081,862 | ....... 579,490 B
S&P 500 CALL OPTIONS.........ccocvvvvrevereins EQUITY INDEX PRODUCT.......covvrrrrrrrene NAA........ A......| BARCLAYS 121222014 121202015 | .| e 49,537,958 | ....2,070.6500 | ...... 1,092,364 970,877 |*#.].....970,877 | ...... 517,878 I B
S&P 500 CALL OPTIONS.........ccocvvvvrerereiens EQUITY INDEX PRODUCT........covrrrrrrrrere NAA........ A.......| BARCLAYS 121222014 | 12/20/2015 | .covvvvevevee ...48,666,331 | ...2,070.6500 | ...... 1,194,654 | ..oooooeocs [ v, ...1,050,263 | *#. | ....1,050,263 | ...... 553,783 | I B
S&P 500 CALL OPTIONS........ocovrvrcrcccines EQUITY INDEX PRODUCT.....cccovvevrrrrrrcnc N/A........ A......| BARCLAYS 121222014 | 12/20/2015 | covvvvevevereres ...46,664,649 | ...2,070.6500 | ...... AT/ 30 [T DR ..1,046,021 | *#. [ ....1,046,921 | ....... 549,005 | I B
S&P 500 CALL OPTIONS.......ccvvvererererrrerens EQUITY INDEX PRODUCT.....ccoovvevrvrrrrcn N/A........ A........ | MERRILL LYNCH 12122/2014 | 12/20/2015 | covvvveveveveres ...80,575417 | ...2,070.6500 | ......1,630,342 | ...oovvevevevrvererrnens [ cermrmranmnmnnnnnens LAA18739 | H. [ 1418,739 | L 737,669 | I B
S&P 500 CALL OPTIONS........covveverrrerrrenens EQUITY INDEX PRODUCT........coocvvrrrrrcnc N/A........ A........| WELLS FARGO 1212212014 | 12/20/2015 [ ooovvvvecerecr | v 438,180 | ....2,070.6500 26,744 15,861 | *#. | ........15,861 | ..........4,445 | I B
S&P 500 CALL OPTIONS.......ccovveverrrererenens EQUITY INDEX PRODUCT......cccoocvrrrrrrcnc N/A........ A..coocee | BNP PARIBAS NY...oooviririniiiins evivevevivirenesssssenesnnens 1212212014 | 12/20/2015 | ..ovvvvvvceees 221912 | 114.7700 52,205 36,954 |*#.] ........36,954 | ........ 16,692 | I B
S&P 500 CALL OPTIONS........coovvrcvrsriinees EQUITY INDEX PRODUCT.....cooccvcerecrrrennes N/A........ A........| ROYAL BANK OF CANADA..... ..coooveriimrmmrrcrsssriins 1212212014 | .06/20/2016 | .....vvvvceverer 102,973,035 | ...2,070.6500 | ......... 111,676 101,560 | *#. | .......101,560 | ......... 32,064 | I B
S&P 500 CALL OPTIONS.........ccvevvverernrennns EQUITY INDEX PRODUCT........coocvuvrrrrcncs N/A........ A........| CREDIT SUISSE. .01/07/2015 | .01/06/2016 | ......vvcceveee ...14,878,551 | ...2,002.6100 325,840 276,030 |*#. 1 ......276,030 | ......... 85,957 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BNP PARIBAS NY... .01/07/2015 | .01/06/2016 | . .57,383,618 | ....2,002.6100 1,371,973 #.1]...1562,195 | ...... 761,877 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MORGAN STANLEY .01/07/2015 | .01/06/2016 | . 5,272,036 | ...2,002.6100 .1,167,320 #.1..1302,734 621,797 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MORGAN STANLEY .01/07/2015 .01/06/2016 | . .44,057,420 | ...2,002.6100 965,012 “#.1..1,074,025 | ....... 511,101 B
S&P 500 CALL OPTIONS........oovvvvvesciinnes EQUITY INDEX PRODUCT......oovevecrccrrenne .| MORGAN STANLEY....cccocomns  wovvmmrevisrrvvrressssrcs | .01/07/2015 { .01/06/2016 | .o | o 45,459,247 | ...2,002.6100 | ....oovvvvercccrcvins | e 1,070,627 | covvvcvvervvrrrsne 1,192,469 | 4. | ...1,192,469 | ...... 567,936 I B
S&P 500 CALL OPTIONS.......ocvvvererererererens EQUITY INDEX PRODUCT.....ccovvverrrrrrrene N/A........ A......... | MORGAN STANLEY....cccovvrrrs  rererrrerernrererererenenenens | 01/07/2015 ] .01/06/2016 | <.covvvoveevceeee ...54,671,253 | ...2,002.6100 | .covvorvrrvercrcrrreres | e 1,421,899 | oovvorevervrererernrens .. 1,574,506 | *#. | ....1,574,506 | ....... 745,065 | I B
S&P 500 CALL OPTIONS......cocvvvererererererens EQUITY INDEX PRODUCT.....cccvvverrvrrrrenns N/A........ A......... | MORGAN STANLEY....cccoovvrrs rererrrerernrerererererenenens | 01/07/2015 ] .01/06/2016 | <.ccvvvoveeveceee ....73,696,048 | ...2,002.6100 | ..covvorvrrrrrcrcrrreres | e 2,036,667 | .cvoverererrrererrieiens ....2,250,650 | *#. | ....2,250,650 | ....1,062,595 | I B
S&P 500 CALL OPTIONS.......ccovveverrrerererens EQUITY INDEX PRODUCT.......ccovcvrrrrrrcnc N/A........ A......... [MORGAN STANLEY......ccoouuers rovrrrrernvnrerernrnrerennenns | L01/07/2015 ] .01/06/2016 | .o | covevnens 400,522 | ....2,002.6100 28,569 24,099 [*#. ] .......24,099 [ ..........7,433 | I B
S&P 500 CALL OPTIONS........coovervvrrerrrenens EQUITY INDEX PRODUCT........coocvrrrrrrcnccs N/A........ A........| BARCLAYS .01/07/2015 | .01/06/2016 | ......vveceveee 2 571816 | ... 117.1200 62,143 35,930 | *#. 35,930 (320) | IO B
S&P 500 CALL OPTIONS........ccovevvveverrrennns EQUITY INDEX PRODUCT........coocvrrrrnrcnccs NAA....... A........| CREDIT SUISSE. .01/07/2015 | .07/06/2016 | .......vcceveeee 1000:3,933,260 | ...2,002.6100 | .eoovevereveecresiris [ v 151,194 | oo | e, 162,820 | *#. | ......162,820 | ........ 53,624 | I B
S&P 500 CALL OPTIONS.........ccvevvverererennns EQUITY INDEX PRODUCT........coocvvrrrnrcrcc NAA........ A........| CREDIT SUISSE. .01/21/2015 ] .01/20/2016 | ....vvvvvcceree 113,022,223 | ...2,022.5500 | vvvererrverescris [ v 286,489 | .o | i 175,283 | *#. | ......175,283 | ........... 8,164 | I B
S&P 500 CALL OPTIONS.........covvremrrrrinees EQUITY INDEX PRODUCT.....covvcvccrecrrennes N/A........ Acovvveee | BNP PARIBAS NY..ooocrriines eevvesrsnnesssnsessssinies .01/21/2015] .01/20/2016 | ....vvvvvcceees ..53,969,658 | ....2,022.5500 | ...oovvverevrrcresiies [ e 1,196,509 | covvvcvvvvrvrrrriens ..1,401,804 |*#. | ...1,401,804 | ...... 703,840 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| CREDIT SUISSE, .01/21/2015 .01/20/2016 | . ..55,203,758 | ....2,022.5500 1,113,328 #.1..1216,459 | ....... 567,018 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| CREDIT SUISSE, .01/21/2015 .01/20/2016 | . 1,810,629 | ....2,022.5500 ,106,888 “#.1...1,207,048 561,363 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| CREDIT SUISSE .01/21/2015 .01/20/2016 | . .48,469,680 | ....2,022.5500 ,136,643 #.1...1236,339 | ....... 573,298 B
S&P 500 CALL OPTIONS........oovvvrvcscccines EQUITY INDEX PRODUCT.....ccovvvevrrrrrrern N/A........ A........ | MERRILL LYNCH .01/21/2015 | .01/20/2016 | ..cvvvevevererene ..50,719,611 | ...2,022.5500 | ..covvorvverercrcrrreres | e 1,295,230 | coovvvrevererererernrens ....1,401,803 [*#.]....1,401,803 [ ...... 646,252 | I B
S&P 500 CALL OPTIONS.......oovvvererererrrerens EQUITY INDEX PRODUCT.....cccovverrvrrrrcne NA........ A........ | MERRILL LYNCH .01/21/2015| .01/20/2016 | ...vvveveveverens ...83,493,057 | ...2,022.5500 | ...oooorvrerrrererrreies | cove AT T ..1,899,118 | *#.[...1,899,118 | ....... 873,994 | I B
S&P 500 CALL OPTIONS.........coovrvcricciines EQUITY INDEX PRODUCT.....cccovverrrrrrrcnn N/A........ A........| CREDIT SUISSE. .01/21/2015] .01/20/2016 [ ...ovvvvvccrccccc | e 237,934 | ...2,022.5500 | ...oooovvvrvevevrreceres | wrvrirnrens 15,116 | covvveveveevcervrveeeens | v 12,945 |*#. | .......12,945 | .........4,128 | I B
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1 2 5 6 7 9 10 1 12 13 14 16 17 19 20 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Strike Price, | Initial Costof | Initial Cost of Unrealized Current | to Carrying Credit sat
Date of Rate of Index Premium Premium Valuation Year's Value of Quality of | Inception
Description of Items(s) Hedged, Used for Exchange, Counterparty Trade Maturity or Notional Received (Received) (Received) | CurrentYear | Book/Adjusted Increase (Amortization| Hedged Reference| and at Year-
Description Income Generation or Replicated or Central Clearinghouse Date Expiration Amount (Paid) Paid Paid Income Carrying Value Fair Value | (Decrease) ) [ Accretion Items Entity end (b)
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.....ccvvvvevrvrrrrenn .| BNP PARIBAS NY...oooovevvvererrees eommmmmmmmmsesssssmeesenneens .01/21/2015 | .01/20/2016 102,299,271 124.2000 55,353 15,083 v 15,083 | .......(17,207) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT......cccovcvrrrrrrcnc .| CREDIT SUISSE. .01/21/2015 | .07/20/2016 ...2,575,643 | ...2,022.5500 95,701 101,872 101,872 | e 32,754 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT......cccovcvurrrrrcnc .| CREDIT SUISSE. .02/09/2015 | .02/06/2016 ..17,900,333 | ...2,0554700 | .ccoovcrevrvcresrrirs [ verrres 402,758 | oo 220,422 220,422 | .......(48,083) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT......ooccvcsrecrrennes .| BNP PARIBAS NY...oocovosiiiines  ervvesssreserenneesesssens .02/09/2015 | .02/06/2016 275,030,252 | ....2,055.4700 | .coocccrevrccrcsriers [ e 1,570,347 | covvvivivrerrerscss ...1,275,675 1275675 | ....... 228,777 | IO B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MERRILL LYNCH .02/09/2015 | .02/06/2016 | .. .40,521,091 | ....2,055.4700 787,960 ...786,766 2 786,766 | ........ 261,460 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| MERRILL LYNCH .02/09/2015 | .02/06/2016 | . 5,133,567 | ....2,055.4700 ,354,975 1,352,259 1,352,259 48,942 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| MERRILL LYNCH .02/09/2015 | .02/06/2016 | . .44,616,301 | ....2,055.4700 948,124 ...945937 945,937 | .. 313,854 B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT......ccovvvrrrrrcre .| MERRILL LYNCH .02/09/2015 | .02/06/2016 ...62,501,930 | ...2,055.4700 | ...oooooovvvcvcrcrcrcics | e 1,410,609 | ..oooovvvvvvvvririrnnens ....1,406,160 ...1406,160 | ...... 465,754 IS B
S&P 500 CALL OPTIONS.............. EQUITY INDEX PRODUCT.......coovrrrrrrrcn .| MERRILL LYNCH .02/09/2015 | .02/06/2016 ...48,490,300 | ...2,055.4700 | ...oooooovvvcvcrcrcccics | e 177,892 | oo ..1,171,930 LA171,930 386,669 | I B
S&P 500 CALL OPTIONS.............. EQUITY INDEX PRODUCT....ccvvvverrvrrrrenns .| MERRILL LYNCH .02/09/2015 | .02/06/2016 ....85,354,517 | ...2,055.4700 2,320,032 2,298,582 ..2,298,582 | ....... 751,894 | I B
S&P 500 CALL OPTIONS............. EQUITY INDEX PRODUCT.....ccvvvvevrvrrrrene .| CREDIT SUISSE. .02/09/2015 | .02/06/2016 | ..vvvvvvvvevvvees | crveend 616,434 | ...2,055.4700 37,161 27,796 reeeeenn2T,796 | 3,022 | I B
S&P 500 CALL OPTIONS.............. EQUITY INDEX PRODUCT.....cccovverrvrrrrcnc .| BARCLAYS .02/09/2015 | .02/06/2016 ......5,371,596 118.6400 | ..ooovereverrcverere | v RVATT SN ORI S 66,180 veeren.86,180 .(15,015) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.....cccovverrvrrrrcn .| MERRILL LYNCH .02/09/2015 | .08/06/2016 1000 3410,707 | ...2,055.4700 | .oooovevevrvevcrererenes | cevrree 121,712 | e 120,419 ..120419 | ... 25,754 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT......ccccvcsrecrrrennns .| MORGAN STANLEY...ccoocccurs  wovremrermrernenscssnnnnns | .02/23/2015 | .02/20/2016 ....15,565,208 | ....2,110.3000 382,904 149,133 ...149,133 | ......(106,136) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT......ooccvcsrecrrrennes .| BNP PARIBAS NY...oocovciiiiines  ervvesssresesenneesessses .02/23/2015 | .02/20/2016 ..56,479,945 | ...2,110.3000 | .vvvererrccresiiers [ e 1,154,864 | cooovcvcvrerrrrccns 566,245 ....566,245 | ......(203,665) | IO B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| ROYAL BANK OF CANADA..... .02/23/2015 | .02/20/2016 | . .50,508,436 | ....2,110.3000 .996,383 811,074 L811,074 ] 146,819 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| ROYAL BANK OF CANADA, .02/23/2015 | .02/20/2016 | . 5,241,389 | ...2,110.3000 934,498 757,024 757,024 34,025 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| ROYAL BANK OF CANADA, .02/23/2015 | .02/20/2016 | . ..55,440,600 | ....2,110.3000 ,194,299 964,118 ..964,118 | ....... 167,918 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT......oovcvecvccrrenne .| ROYAL BANK OF CANADA..... ..cooovvvvvvrvrrreressies .02/23/2015 | .02/20/2016 ..49738/474 | ...2,110.3000 | ..cooccccrrcrerrier [ e 1,170,220 935,269 ...935,269 | ...... 155,123 I B
S&P 500 CALL OPTIONS.............. EQUITY INDEX PRODUCT......coccvccvccvrrerne .| ROYAL BANK OF CANADA..... ..cooovevvvvrerrrcressies .02/23/2015 | .02/20/2016 ..70,146,051 | ...2,110.3000 | ..cooveverevrvcresiicrs [ o 1,910,959 | covvocvcvervrrrns covnenn 1,498,392 ..1498,392 | ....... 224,419 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.....cccovvevrrrrrrcnc .| MORGAN STANLEY......covvvvvrere worrmmemmmmrmnsmmmnsennnnnenes | 0212312015 ] .02/20/2016 | covvvvvvvvevvrens | v 625,989 | ...2,110.3000 | ..oovvvvrrrrererereceres | wrvrernrens 34,484 | ..o | v 19,301 v 19,301 [ ........(3,688) | I B
S&P 500 CALL OPTIONS.............. EQUITY INDEX PRODUCT.....ccoovvevrvrrrrcn .| BARCLAYS .02/23/2015 | .02/20/2016 ....4,216,015 AREW L[0T IO 96,550 [ .ovvvvveerervevennnennns | ererernrerenneend 67,974 e B7974 | ..........3,608 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT........coocvvrrrrrcnc .| CREDIT SUISSE. .02/23/2015 | .08/20/2016 10003,854,097 | ...2,110.3000 | ovoverevrvcrecrris [ v LRZCC YA O 113,944 . 113,944 ] .......9,226 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT......cccoocvrrrrrrcnc .| MORGAN STANLEY......coocvre wormmrmnnnennnnnnnnnnnnes | 03/109/2015 | .03/06/2016 ...16,606,895 | ...2,071.2600 | ...oooovovrvercremcrercs | cerrrec KTCRT [ 142,403 ...142,403 | .....(140,329) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.....cooccvcerecrrrennes .| BNP PARIBAS NY...oocovviiiiines erveesssrsienesneesesssens .03/09/2015 | .03/06/2016 ..62,188,867 | ...2,071.2600 | ...oovvverevrrcvesiieis [ e 1,323/487 | oo | v 954,196 ...954,196 | ........(38,419) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT........coocvuvrrrrcncs .| BARCLAYS .03/09/2015 | .03/06/2016 ...39,895,306 | ...2,071.2600 | ...oooovovevcrcrercrcncs | cevieec 765,447 | oo [ s 701,143 L T01143 ] 127,057 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BARCLAYS .03/09/2015 | .03/06/2016 | . .46,031,056 | ....2,071.2600 970,064 ...886,357 ...886,357 | ....... 158,808 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| BARCLAYS .03/09/2015 | .03/06/2016 | . 1,332,774 | ...2,071.2600 520,151 1,388,261 1,388,261 48,148 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| BARCLAYS .03/09/2015 | .03/06/2016 | . .48,745,632 | ...2,071.2600 ,089,638 998,265 998,265 | ... 181,037 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT......oovevecrccrrenne .| BARCLAYS .03/09/2015 | .03/06/2016 ..50,102,590 | ...2,071.2600 | ...ooveverevrvcresiiers [ e 1324371 | oo covennn1,200,203 ...1,200,203 | ....... 206,925 I B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.....ccovvverrrrrrrene .| BARCLAYS .03/09/2015 | .03/06/2016 ...60,540,217 | ...2,071.2600 | ..coovorvvvrercrerrreres | e AT XY cverenenn 1,548,757 ...1548,757 | ....... 262,622 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.....cccvvverrvrrrrenns .| MERRILL LYNCH .03/09/2015 | .03/06/2016 | ...cevvvvvevevees | v 774,109 | ....2,071.2600 [ ..eoooererrererireres | cvrrrrrr 43918 v 34,655 | . 17T | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.......ccovcvrrrrrrcnc .| BNP PARIBAS NY.....ooovvvvviverrnes wommmmmmmmsmmssssssssssnneees .03/09/2015 | .03/06/2016 <4 452,322 111.8600 | ..ooeverererrcrcrere | v 113,836 000098,697 | . 13,320 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT........coocvrrrrrrcnccs .| BARCLAYS .03/09/2015 | .09/06/2016 10003,689,221 | ...2,071.2600 | eoovvverevrecrccrris [ v 129,614 122,025 | 14,013 | IO B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT........coocvrrrrnrcnccs .| CITIBANK .03/23/2015 | .03/20/2016 LA8,777,328 | ...2,108.0800 | e | e 424,368 ...142,837 | .....(175,438) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.....cooccvcsrecnrennes .| BNP PARIBAS NY...oooovviriiires ervvesssrssmeresneesessiens .03/23/2015 | .03/20/2016 ....64,608,390 | ....2,108.0600 | ....ooovervvrrerccriers [ e 1,329,215 .. 767,725 | ......(229,187) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.......ccocvvvrrrrcrc .| CITIBANK .03/23/2015 | .03/20/2016 ...40,973,365 | ...2,108.0600 | ....oocvovrrercrererercs | cervrec 781,931 ....636,189 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| BARCLAYS .03/23/2015 | .03/20/2016 | . .52,294,197 | ....2,108.0600 ..1,100,429 ...887,279 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| BARCLAYS .03/23/2015 | .03/20/2016 | . 2,007,573 | ....2,108.0600 ,118,822 900,663 B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| BARCLAYS .03/23/2015 | .03/20/2016 | . .49,651,516 | ....2,108.0600 ,102,289 ....885,651 B
S&P 500 CALL OPTIONS............. EQUITY INDEX PRODUCT.....ccovvvevrrrrrrern .| BARCLAYS .03/23/2015 | .03/20/2016 ...48,815,930 | ...2,108.0600 | .....coocrvvevcrescicr [ e 1,202,996 ....960,250 | I B
S&P 500 CALL OPTIONS............. EQUITY INDEX PRODUCT.....cccovverrvrrrrcne .| BARCLAYS .03/23/2015] .03/20/2016 ...61,898,135 | ...2,108.0600 | ...coovvrevrvcrcrrrercs | e 1,709,491 | oovvvvvveverererernrens corrnen 1,352,019 ..1,352,019 | ......... 69,901 | I B
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1 2 4 5 6 7 8 9 10 1 12 13 14 16 17 18 19 20 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Type(s Strike Price, | Initial Costof | Initial Cost of Unrealized | Total Foreign|  Current | to Carrying Credit sat
)of Date of Rate of Index Premium Premium Valuation Exchange Year's Value of Quality of | Inception
Description of Items(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number off  Notional Received (Received) (Received) | CurrentYear | Book/Adjusted Increase Change in | (Amortization| Hedged Reference| and at Year-
Description Income Generation or Replicated (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value FairValue | (Decrease) | BJ/AC.V. | )/Accretion Items Entity end (b)
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.....ccvvvvevrvrrrrenn .| BARCLAYS .03/23/2015 | .03/20/2016 | .....cvcvcecvee ...46,833,937 | ...2,108.0600 | ..coooorvrrrrrererrreres | v 1,360,545 | ..oovervvererererererens crerenen 1,070,653 ...1,070,653 | ......... 50,244 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT......cccovcvrrrrrrcnc .| CITIBANK .03/23/2015 | .03/20/2016 | ..ccvvvvvvevvvcns | v 373,281 | ....2,108.0600 20,918 13,432 reee 13432 | ........(2,256) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT......cccovcvurrrrrcnc .| CITIBANK .03/23/2015 | .03/20/2016 | ....vveveveveves .....5,551,905 ARETCT( U [ IR L7 TN [ I 109,115 ...109,115 | ..........9,756 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT........coocvurrrrrcnecs .| CITIBANK .03/23/2015 | .09/20/2016 | ......cvvveveveee e 275453 [ ...2,108.0600 | ..coovcvcvercrcrcceccncs | e 151,320 | coovvereererrecsenee | e 130,051 ..130,051 | ........... 3,951 | IO B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| CREDIT SUISSE. .04/07/2015 | .04/06/2016 | . ..22,428,389 | ....2,080.6200 522,581 181,481 ...181,481 | .....(254,003)] .... B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| BARCLAYS .04/07/2015 | .04/06/2016 | . 0,643,132 | ....2,080.6200 1,748,814 1,226,850 1,226,850 | ......(230,495) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| CITIBANK .04/07/2015 | .04/06/2016 | . ..38,337,444 | ...2,080.6200 740,356 663,536 863,536 | ... 46,573 B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT......ccovvvrrrrrcre .| CITIBANK .04/07/2015 | .04/06/2016 | ........ccvvevve. | o 86,571,271 | ....2,080.6200 | .....ocvvvevvrvvvrrrenes | e 1,845,333 | ..oooovvvvvnrnririnniens ....1,642,079 ..1,642,079 | ...... 104,302 IS B
S&P 500 CALL OPTIONS.............. EQUITY INDEX PRODUCT.......coovrrrrrrrcn .| CITIBANK .04/07/2015 | .04/06/2016 | ........cvcveveee ...49,502,306 | ...2,080.6200 | .....cocoovcrcrcrcccics | e 1,074,927 959,077 959,077 63,305 | I B
S&P 500 CALL OPTIONS.............. EQUITY INDEX PRODUCT....ccvvvverrvrrrrenns .| CITIBANK .04/07/2015 | .04/06/2016 | ....vvevevevereee ...54,795,675 | ...2,080.6200 | ..oooorvrerrrcrerrreres | cove 1,228,321 | oovvereveverererernnens ....1,094,685 ..1,094,685 | ......... 71,084 | I B
S&P 500 CALL OPTIONS............. EQUITY INDEX PRODUCT.....ccvvvvevrvrrrrene .| CITIBANK .04/07/2015 | .04/06/2016 | ....vvevevevereee ...50,132,110 | ....2,080.6200 | ...cooorvrererererrreres | v AR EYA X — ....1,021,461 ..1,021461 | ... 65,500 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.....cccovverrvrrrrcnc .| CITIBANK .04/07/2015 | .04/06/2016 | .....vcvvvvvevees ...55,272,947 | ...2,080.6200 | ...ooovvrevrrererrreres | covee 1,420,729 | ..oovvveveverererernrens ....1,254,079 L A254079 | 70,139 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.....cccovverrvrrrrcn .| CITIBANK .04/07/2015 | .04/06/2016 | ....vcvevevevees ....70,080,497 | ...2,080.6200 | ....coovvvevrrcrerrreres | o 2,031,055 | cooovevereeeverennieinns ....1,780,205 ..1780,205 | ......... 87,659 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.......ccovcvurrrnrcnncs .| CREDIT SUISSE. .04/07/2015 | .04/06/2016 [ ....cvvvecerccce | cevrren 298,725 | ....2,080.6200 [ ...coccrcvsccverrrrees | cvrrinnns 17,854 w3298 | i (1,580) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT........coocvrrrrnrcnccs .| CITIBANK .04/07/2015 | .04/06/2016 | ........cccveveee ....4,710,619 116.6900 | .oovvvvvcrecrmnererns | cevrines 104,797 13,182 | ......(14,149) | IO B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BARCLAYS .04/07/2015 | .10/06/2016 | .. ...4,191,744 | ...2,080.6200 146,929 ....135,884 ..5,280 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| CREDIT SUISSE. .04/21/2015 | .04/20/2016 | . 7,120,291 | ....2,100.4000 .398,903 38,114 | ......(194,305) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| BARCLAYS .04/21/2015 | .04/20/2016 | . ..65,526,983 | ....2,100.4000 342,423 ..916,127 | ......(202,559)| .... B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.......covvrrrrrrrene .| BARCLAYS .04/21/2015 | .04/20/2016 | ......ovvvvvcecs | o 44,449,489 | ...2,100.4000 | .....cccoooccrevcccreccs | corrers 867,023 | ...ooovvvverresciins [ s 742,634 ..T42,634 | ......... 20,115 I B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT........covrrrrrrrrere .| BARCLAYS .04/21/2015 | .04/20/2016 | .....ccvcvevevee ...54,195435 | ...2,100.4000 | ..ooooorrvvcvciciiccics | e 132,727 | oo | e 967,964 ...967,964 | ......... 24,025 | I B
S&P 500 CALL OPTIONS.............. EQUITY INDEX PRODUCT.....cccovvevrrrrrrcnc .| BARCLAYS .04/21/2015 | .04/20/2016 | .......cccccc... ...49,068,729 | ...2,100.4000 | ..cooovrvrevrrrrerrreres | covee 1,060,150 | covvvvvvvvvvrrrrrrnernes | v 904,115 ..904,115 | ......... 20,656 | I B
S&P 500 CALL OPTIONS.............. EQUITY INDEX PRODUCT.....ccoovvevrvrrrrcn .| BARCLAYS 0412112015 | .04/20/2016 | .......cccc0c.. ...80,295,953 | ...2,100.4000 | ...coovrvrevrrcrerrreres | covee 1,330,851 | ooovervveverererernnens ..1,133,423 ..1,133423 | ... 24,380 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT........coocvvrrrrrcnc .| BARCLAYS .04/21/2015 | .04/20/2016 | .....vvvecereee ..62,392,475 | ....2,100.4000 | .ccooccccrrrercrries 1515551 | s ....1,285,649 ..1,285,649 | ... 22,690 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT......cccoocvrrrrrrcnc .| BARCLAYS .04/21/2015 | .04/20/2016 | .....vvveceveee ...67,050,649 | ....2,100.4000 | ...oovvvererrrcresrins 1,868,761 | oo ....1,574,109 ..1574109 | ........ 16,809 | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT........coocrurrrnrcncs .| CREDIT SUISSE. .04/21/2015 | .04/20/2016 [ ...cvvvvvcerccre | cevvrns 187,451 | ...2,100.4000 | ...oovervrrvcscserenes | wrvvrrene TONASTO ORI T 7,527 JOONY 77 B I (1,464) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.....covvcvcerccrrrennes .| MORGAN STANLEY....cccccomrs  wevmrermrernecsssssinnns | L0421/2015 | .04/20/2016 | <.cvvvvvvvvvee ... 4,458,836 114.7200 | coovvvevcvecirererns | cevrins R[VTCICTA PR ISR 80,064 cerrn80,064 | s (6,092) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MORGAN STANLEY.....cccccers  covrmerivnrrrrrrssssrennns | L04121/2015 | .10/20/2016 | .. 5,251,000 | ....2,100.4000 | ...oovvvvvrrrrevererns | cerrirns RECHIECI072 RO I 162,964 162,964 | ...........1,629 B - (44,663) B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT... .| CREDIT SUISSE. .05/07/2015 | .05/06/2016 | . 1,786,733 | ...2,080.1500 535,954 174,598 74,598 | ......(316,693)] ... ...(151,830) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| BNP PARIBAS NY..ooooovoiiccirns covevsssrsmeresneesessines .05/07/2015 | .05/06/2016 | . 82,354,667 | ....2,080.1500 | .ouvevevevrverecriers [ e 1,821,966 | coooocvcvvererrrnne ....1,366,017 ...1,366,017 | ......(304,118) (69,910) B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.......covvrrrrrrrere .| CITIBANK. .05/07/2015 | .05/06/2016 | ........ccccccee. | .. 42,719,237 | ....2,080.1500 838,921 760,099 2 760,099 | .......vus (8,911) I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.....ccovvverrrrrrrene .| CITIBANK .05/07/2015 | .05/06/2016 | ....cveveveverene ....76,509,241 | ...2,080.1500 | .covvorvrevercrerrseres | e 1,630,853 | .oovverevererererererens ....1,475,061 ..1475,061 ...(19,888) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.....cccvvverrvrrrrenns .| CITIBANK .05/07/2015 | .05/06/2016 | ....cvevevevereee ...46,699,700 | ...2,080.1500 | ..coovorvrerercrcrrreres | cove 1,017,890 | covvvvvvvvvvrerernrereee | ceverresssnnns 919,837 919,837 | .......(13,229) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.......ccovcvrrrrrrcnc .| CITIBANK .05/07/2015 | .05/06/2016 | .......ccvvveveee ...80,300,115 | ....2,080.1500 | ....ccoovvvrrcrccrcce 101,356,945 [ e ....1,225,096 ...1,225,096 | ........(18,770) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT........coocvrrrrrrcnccs .| CITIBANK .05/07/2015 | .05/06/2016 | ........cccveveee ...50,328,399 | ...2,080.1500 | ...oooovcrcrircrcrireacs | o IR ECIHRE: I O ....1,043,091 ...1,043,091 ..(16,592) | IO B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT........coocvrrrrnrcnccs .| CITIBANK .05/07/2015 | .05/06/2016 | ........cccveveee ...57,847,286 | ...2,080.1500 | ...ocoooorcvvvcrcrircccs | e 1,461,929 | oo ...1,314,332 ...1,314,332 | ........(25,770) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT........coocvvrrrnrcrcc .| MERRILL LYNCH .05/07/2015 | .05/06/2016 | ........cccveveee ...54,278,135 | ...2,080.1500 | ....cooocrcvcvcrcrcacacs | e 1,481,582 | cooovovcvrerrries ...1,326,780 ...1,326,780 | ........(31,337) | I B
S&P 500 CALL OPTIONS................ EQUITY INDEX PRODUCT.......ccocvvvrrrrcrc .| MERRILL LYNCH .05/07/2015 | .05/06/2016 | ........cccvvveee .. 42,764,996 | ....2,080.1500 | ...ooveverevrrcresiiers [ e 1,274,634 | ..o ...1,139,019 ...1,139,019 (29,395) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| CREDIT SUISSE, .05/07/2015 | .05/06/2016 | . ...169,568 | ....2,080.1500 ..7,933 (1,678)] ... B
S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| MORGAN STANLEY .05/07/2015 | .05/06/2016 | . 6,621,444 114.3600 21,036 .(7,586) B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| CITIBANK. .05/07/2015 | .11/06/2016 | . 7,396,853 | ....2,080.1500 ....250,818 L(4,251)] ... B
S&P 500 CALL OPTIONS............. EQUITY INDEX PRODUCT.....ccovvvevrrrrrrern .| BARCLAYS .05/21/2015 | .05/20/2016 | ......cvvcecvee +.20,467,895 | ...2,125.8500 | ..covvereverercrerrreres | eereeeeed99 AT | i | e 131,620 ...131,620 | .....(326,179) | I B
S&P 500 CALL OPTIONS............. EQUITY INDEX PRODUCT.....cccovverrvrrrrcne .| CREDIT SUISSE. .05/21/2015 | .05/20/2016 | ......cccc0c... 273,029,521 | ...2,125.8500 | ..oovvvevevvrcrcrrreres | c0eee 1,537,644 | oo | e 891,486 ....891,486 | .....(518,021) | I B
S&P 500 CALL OPTIONS........... EQUITY INDEX PRODUCT.....cccovverrrrrrrcnn .| BARCLAYS .05/21/2015] .05/20/2016 | .........c....... ...40,227,332 [ ...2,125.8500 | ..oovvvevervrercrrrcies | cereeeen 784,545 | oo | v 624,893 ..624,893 | ........(94,273) | I B
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
el ) of Date of Rate of Index Premium Premium [ Valuation Exchange Year's Value of Quality of |  Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of|  Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)

S&P 500 CALL OPTIONS......occovcrvvrreviennens EQUITY INDEX PRODUCT........coovrcrrerreeens N/A........ A........| BARCLAYS .05/21/2015 | .05/20/2016 | ........cvcveveee ...50,019,640 |...2,125.8500 | ....ccooerrrrrevruuerns | conee 1,045,169 | ..o | o 829,861 | *#. | ......829,861 |.....(128,210) [ .ccooovrrrruvrrrricres | o (87,259) T B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| BARCLAYS .05/21/2015 | .05/20/2016 | . 47,492,938 | ....2,125.8500 1047108 | s | e 828,621 | *#. | ......828,621 | ....(131,227) | cccoooevcvvccviveccres | cevencd (87,087) 1. B

S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| BARCLAYS .05/21/2015 | .05/20/2016 | . 7,399,411 2,125.8500 ,045,046 826,990 | *#. 826,990 | ......(130,969) (92,905) 1. B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| BARCLAYS .05/21/2015 | .05/20/2016 | . .48,565,828 | ....2,125.8500 14,854 | .o | v 879,854 |*#. | ......879,854 | ......(142,096) | ...coccoverrrrrrrrr .....(156,694) 1. B

S&P 500 CALL OPTIONS........coovevevrrernrennns EQUITY INDEX PRODUCT........coocvrrrrrrcnncs NA........ A........| BARCLAYS .05/21/2015 | .05/20/2016 | .......ccccveveee ..75435124 | ...2,125.8500 | ..cooovrcrcrircrcrireacs | e 1,880,334 | ...ooovvveveveririrnnens | v 1,476,388 |*#. | ...1476,388 |.....(247,251) | ..ocovvvvvrcrrrrrenns .....(170,456) LI B

S&P 500 CALL OPTIONS......ccvvcrrvrrevererens EQUITY INDEX PRODUCT......c..rmmrerrerreeens N/A........ A........ | BARCLAYS .05/21/2015 | .05/20/2016 | ........cvcveveee 172,861,255 |...2,125.8500 | ....oovcvrvvrevirir | o 2,045469 | ..o | i 1,591,128 |*#. | ...1,591,128 |......(283,885) (957) T B

S&P 500 CALL OPTIONS.........covevvvvrerrrennns EQUITY INDEX PRODUCT.......ccocvvvrrrrcre NAA........ A........| CREDIT SUISSE .05/21/2015 | .05/20/2016 | ....cccvvvvvvvecs | v 207,178 | ...2,125.8500 | ...oooovvvvmcrerenercncs | v AT | o | e 7395 [*. | 7,395 | (T2 N I (8,564) LI B

S&P 500 CALL OPTIONS........covveverrrerrrenens EQUITY INDEX PRODUCT......cccovcvrrrrrrcnc NA........ A...c.... |[MORGAN STANLEY....cccoovrvers rorrrerererirerernrererennnens | .05/21/2015 | .05/20/2016 | <.ccvvvvevcceeee 4,909,170 | ... 116.0800 | ..oouvererercrcrere | v 102,768 | coovvevevvvvcerervceeens | v 81,059 [*#. | 81,059 | ..ccce(13,145) [ oo [ v (9,732) T B

S&P 500 CALL OPTIONS.........covevvvvrerrrennns EQUITY INDEX PRODUCT.......ccovvvrrrrrcn NAA........ A.......|CREDIT SUISSE .05/21/2015 | .11/20/2016 | ......cvcvvveve .....5,062,467 | ....2,125.8500 #. ... 147,115 | .......(18,328) LI B

S&P 500 CALL OPTIONS.........covevvverererennns EQUITY INDEX PRODUCT........coocvvrrrnrcrccs NA........ A.......| CREDIT SUISSE .06/07/2015 | .06/06/2016 | ............cccee ...18,900,497 | ...2,092.8300 #. ] .....121,120 | .....(306,031) LI B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| BNP PARIBAS NY......coviviriins ervvenmmrmnenesssssiinnen .06/07/2015 | .06/06/2016 | . ..78,647,181 | ...2,092.8300 *#.(...1,268,918 | .....(329,332) 1. B

S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| CITIBANK .06/07/2015 | .06/06/2016 | . 2,092.8300 #. 709,565 | ........(84,863) 1. B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MERRILL LYNCH .06/07/2015 | .06/06/2016 | . ....2,092.8300 *#.(...1,808,190 (222,263) 1. B

S&P 500 CALL OPTIONS.........ccocvvvrrevereies EQUITY INDEX PRODUCT........coovvrrrrrrene .. | MERRILL LYNCH .06/07/2015 | .06/06/2016 | ..........c.cccee ...52,224,640 | ...2,092.8300 | ..cooooierrrcrciciiicies | e VT A44 | s | i) 993,717 | *#. | .....993,717 | .....(123,726) LI B

S&P 500 CALL OPTIONS........ccoverevevernrennns EQUITY INDEX PRODUCT.......ccovcrrrrrrrcnccs N/A........ A........ | MERRILL LYNCH .06/07/2015 | .06/06/2016 | ..........c.ccoee .57 474,866 | ...2,092.8300 | ..coooorvrcuercrcrereacs | covee 1,282510 | .oooovveveveverevinnnens | v 1,139,228 |*#.|...1,139,228 |.....(143,283) LI B

S&P 500 CALL OPTIONS.......covvcrrvrrevernrens EQUITY INDEX PRODUCT.....c.orvmrcrrerreenes N/A........ A..cec.. IMORGAN STANLEY....occrvvvvcrs erveervvveerivrrssssernennens | .06/07/2015 | .06/06/2016 | ...ovcovvvvvcecee ...45,675,259 | ...2,092.8300 | ...cooverrrrrerrrmrrns | conre 1,076,828 | ..o | et 958,707 | *#. | .....958,707 |.....(118,120) LI B

S&P 500 CALL OPTIONS.........ccvcvvvvrervrennns EQUITY INDEX PRODUCT........ccocvvvrrrrcnncs NA........ A........ | MERRILL LYNCH .06/07/2015 | .06/06/2016 | .............cc0c ...67,091,251 | ...2,092.8300 | ...oooororcvircrerircncs | o 1,734,640 | ...ooovvvevererivererins | v 1,534,900 |*#. | ...1,534,900 |.....(199,740) LI B

S&P 500 CALL OPTIONS.......ccccoocvvvrvivienneas EQUITY INDEX PRODUCT........coucucrrevienens N/A........ A........|MERRILL LYNCH .06/07/2015 | .06/06/2016 | .........cc ....87,505,116 |...2,092.8300 | ....ccooerrrrrerruirns | crvr 2,483,206 | ....ccoooorrririis 2,191,614 | %4, | .2,191,614 | ......(291,592) T B

S&P 500 CALL OPTIONS.........oovevvvvrerrrenens EQUITY INDEX PRODUCT........ccoovvrrrrrcr NAA........ A..... |CITIBANK .06/07/2015 | .06/06/2016 | ......cccvvvvvees | covvaeee 171,994 | ....2,092.8300 9,998 8,338 |*#. 8,338 | ... (1,660) LI B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| CITIBANK .06/07/2015 | .06/06/2016 | . 5,849,582 | ... 112.2400 | .. 131,855 #.1....122,682 .(9,174) B

S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| CITIBANK .06/07/2015 | .12/06/2016 | . 6,498,090 | ....2,092.8300 224,486 #. 209,487 (14,999) B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT... .| CREDIT SUISSE, .06/22/2015 | .06/20/2016 | . .18,786,111 |...2,109.9900 460,260 #. ... 122,747 | .....(337,513) B

S&P 500 CALL OPTIONS.......ocovveverrrerrrenens EQUITY INDEX PRODUCT......cccovcvrvrrrrcnc N/A........ A..coocee | BNP PARIBAS NY...oooviriininiiins eviievevivirevesisesenesnnens .06/22/2015 | .06/20/2016 | ......cocvevevees 14,427,637 | ...2,109.9900 | .ovvrevcccrcrccrecns 1,838,121 | e coeeeeenn 1,132,588 | M. | ....1,132,588 | ......(505,533) T B

S&P 500 CALL OPTIONS.........ccvcvvvvrevrrennns EQUITY INDEX PRODUCT.......cooevvrrrrrcn NAA........ Aoreeei. | BNPPARIBAS NY oooiciices v .06/22/2015 | .06/20/2016 | ........cccveeeee ...63,514,176 | ...2,109.9900 | ..oooorvrvvcrcrcrcicics | o 1,312,131 | v | v 1,081,862 |*#. | ...1,081,862 |.....(230,269) LI B

S&P 500 CALL OPTIONS........ccovevvvrvernrenens EQUITY INDEX PRODUCT.......ccoocvurrrrrcnncs N/A........ A..occcee | BNP PARIBAS NY..ooooviiiriiiiiins eviievesisirevesisssenssnnens .06/22/2015 | .06/20/2016 | ........cccveveee ...49,487,843 |...2,109.9900 | ..coovorvrcrrrcrerereacs | covee 1,058,247 | ..ooovvvvvvvrnrrrnnnnens | cevesressesss 871,555 |*#. | .....871,555 |......(186,692) LI B

S&P 500 CALL OPTIONS......ocvvevrvvrerererens EQUITY INDEX PRODUCT.....c.orvmrcrrerreenes N/A........ Aucoevees | BNP PARIBAS NY ..o ceverervvienisssseseneennens .06/22/2015 | .06/20/2016 | ......cooevnveeee ...51,564,419 | ...2,109.9900 | ....coovcvrvvrevrrmrres | coree 1,165,459 | .o | e, 957,053 | *#. | ......957,053 | .....(208,406) LI B

S&P 500 CALL OPTIONS.........ccvevvvvrervrennns EQUITY INDEX PRODUCT.......ccocvvvrrrrcrcs N/A........ A..ccccce | BNP PARIBAS NY...ooovvvirinriinns evivvviveiiresssssssesennnens .06/22/2015 | .06/20/2016 | ........cccvoveee ...53,594,670 |...2,109.9900 | ...oooororcrrrcrercrercs | o 1,359,431 | ..oooovevevevvrevirenins | v 1,112,750 |*#.|...1,112,750 |.....(246,681) LI B

S&P 500 CALL OPTIONS.......ccovcrvvvreviennens EQUITY INDEX PRODUCT........coovrcrrerienens N/A........ A.......| BARCLAYS .06/22/2015 | .06/20/2016 | ........cocveeeee ....58,680,375 |...2,109.9900 | ....ccooerrvrrervumreres | corre 1,541,827 | oo | v 1,260,022 |*#. | ...1,260,022 |......(281,806) T B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| BARCLAYS .06/22/2015 | .06/20/2016 | . .57,161,474 | ...2,109.9900 ..1,552,307 1,267,329 |*#.|...1,267,329 |.....(284,978) 1. B

S&P 500 CALL OPTION EQUITY INDEX PRODUCT.. .| BARCLAYS .06/22/2015 | .06/20/2016 | . 2,109.9900 688,427 1,376,513 |*#.|...1,376513 |....(311,914) 1. B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.. .| MORGAN STANLEY.......ccccoees  werrmrmmnverreereneenenne | .06/22/2015 [ .06/20/2016 | .. ...2,109.9900 25,303 18,957 |*#. | .......18,957 | ......... (6,347) 1. B

S&P 500 CALL OPTIONS.........oovevvvvrererennns EQUITY INDEX PRODUCT........coocvvrrrrrcnccs NA........ A........ | CITIBANK .06/22/2015 | .06/20/2016 ....5,330,530 | ...... 1151200 | .o | e 114,649 | ooooovvvvvvcnrivvcceens | v 105,327 | *#. | ......105,327 | .......... (9,322) LI B

S&P 500 CALL OPTIONS.......ccccoocruvvvivneeneas EQUITY INDEX PRODUCT........coocecrrinienees N/A........ A........[MORGAN STANLEY....ccccooouuersovrurrrriiivsvsssscnnnnnens | .06/22/2015 | 12/20/2016 | ..oovoovvvvnccees 24,852,977 |...2,109.9900 | ..ocoooovnnrririiienes | corinnees QEAR:I T I [ 155,140 | *#. | ......155,140 (22,729) Lo B

0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant; ..122,555,471 |..126,333,560 | ................... 0] .....268,700,973 |XXX| 268,700,973 |..80,607,327 | ......occoeveeecd 0 | (84,376,401) | ..o (VI 0 XXX XXX

0149999. Total-Purchased Options-Hedging Other. ..122,555,471 |..126,333,560 | ......cccoo....... 0 ] ........268,700,973 |XXX| 268,700,973 |..80,607,327 | .....ooooocvueecd 0 | (84,376,401) | ..oooovvvveeeend [V 0 XXX XXX

0369999. Total-Purchased Options-Call Options and Warrants ..122,555,471 |..126,333,560 | ..ooccoverrred 0 |.....268,700,973 |XXX| 268,700,973 |..80,607,327 | ..cccooovrrrinnn 0 | (84,376,401) | oo, (L] [ 0 XXX XXX

0429999. Total-Purchased Options. ..122,555,471 |..126,333,560 | ................... 0 ] .......268,700,973 |XXX| 268,700,973 |..80,607,327 | ......coccvuuecd 0 | (84,376,401) | ...ooooveveeeend [V 0 XXX XXX

Swaps - Hedging Effective - Interest Rate

RECEIVE SWAPTIONS 5-YEAR *PAY

VARIABLE* INTEREST RATE SWAPS FLOATING RATE MBS 1mL..........cocvvvevenee D1...ccce [o— MORGAN STANLEY......coovvvvvnre worrumvrmrmrmnsinnnnennnnnnnns | 061252015 | .08/26/2019 | ... | . 346,000,000 | ...........0.1848 910,551 |..... | ......910,551 559,778 LI D

RECEIVE SWAPTIONS 5-YEAR *PAY

VARIABLE* INTEREST RATE SWAPS FLOATING RATE CLO 3mL......cccccceeeeeereee | D1 (o MORGAN STANLEY......coovvvvvnrs worrmnvrvmmnnivinnniennnnnnnns | 04152015 | .04/15/2020 | ...cvvvvvvccc | 195,000,000 0.2753 (612,932) | ..oc. | o (512,932) | ......(512,932) LI D

RECEIVE SWAPTIONS *PAY VARIABLE* | FLOATING RATE TRUST PREFERRED

INTEREST RATE SWAPS CDO 3mL D1l Cueres MORGAN STANLEY.....cccooes cvvrevrvvsiencrvnniennnnns | .06/23/2015 | .06/23/2030 | ..covvvvvveeens | 132,000,000 0.2813 (455,689) | ..... | ..oon (455,689) | ......(455,689) LI D
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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
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
e/ )of 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, Counterparty Trade Maturity or | Number off ~ Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income CarryingValue | e | FairValue | (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 0 0 (58,070) |XXA] ........(58,070)] ......(408 843) 0 0 0 0 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 0 (58,070) [XXX ........(58,070)] ......(408 843) 0 0 0 0 XXX XXX
Swaps - Hedging Other - Interest Rate
PAYER SWAPTIONS 7-YEAR OPTIONS
ON 10-YEAR *PAY FIXED* INTEREST
RATE SWAPS BOND [ DX (o GOLDMAN SACHS .12/10/2008 | .12/14/2015 [ ..oovvvvvcerccr | cevrines 100,000 | ..........0.0602 | ......2,380,000 674 |*#. 674 (2,196) T D
PAYER SWAPTIONS 7-YEAR OPTIONS
ON 10-YEAR *PAY FIXED* INTEREST
RATE SWAPS BOND Dl Coe. JP MORGAN 12/16/2008 ] 12/16/2015 | ....oovvvcevcece] e 100,000 ] ..........0.0585 | ......1,970,000 8 ['#. 8 Lo D
0919999. Total-Swaps-Hedging Other-Interest Rate. 4,350,000 0 0 682 ..682 0 0 0 0 XXX XXX
0969999. Total-Swaps-Hedging Other. ....4,350,000 0 0 682_|XXX 682 | ... 0 0 0 0 XXX XXX
1159999. Total-Swaps-Interest Rate. ....4,350,000 0 0 (57,388) IXXA] .......(57,388)| ...... 0 0 0 0 XXX XXX
1209999. Total-Swaps ...4:350,000 0 0 (57,388) XXX ........(57,388)] ...... 0 0 0 0 XXX XXX
1399999. Total-Hedging Effective 0 0 0 (58,070) [XXX! ........(58,070) 0 0 0 0 XXX XXX
1409999. Total-Hedging Other ..126,905,471 | ..126,333,560 0....268701655 [XXX] 268,701,655 | ..80,603,868 0 | (84,376,401) 0 0 XXX XXX
1449999. TOTAL ..126,905,471 | ..126,333,560 | ....oooovviieinnnd 0 ....268,643585 |XXX] 268,643,585 | ..80,195,025 | ...ccoocevevocnd 0 ] (84,376,401)] ..o | o 0 XXX XXX
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Statement as of June 30, 2015 of e GREAT AMERICAN LIFE INSURANCE COMPANY
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Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation
Gain (Loss) Cumulative Margin Gain Hedge
Schedule| Type(s) Date of Cumulative Deferred Used to Adjust Variation (Loss) Effectiveness at

Ticker | Numberof | Notional Description of Iltem(s) Hedged, Used for | / Exhibit | of Risk(s)| Maturity or Trade Transaction Reporting Date Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential | Inception and at| Value of One
Symbol [ Contracts | Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Price Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure Year-end (b) (1) Point

NONE
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Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

2 3 4 Book Adjusted Carrying Value Fair Value 11 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
BARCLAYS Y. Y. 68,360,000 70,500,068 2,140,068 70,500,068 2,140,068 0
BNP PARIBAS NEW YORK Y. Y. 22,156,376 21,489,132 0 21,489,132 0 0
CITIBANK Y. Y. 18,000,000 17,663,665 0 17,663,665 0 0
CREDIT SUISSE Y. Y. 25,824,000 18,810,639 0 18,810,639 0 0
GOLDMAN SACHS Y. Y. 674 674 674 674 0
JP MORGAN Y Y. 437,856 437,856 437,856 437,856 0
MERRILL LYNCH Y. Y. 83,960,000 76,330,904 0 76,330,904 0 0
MORGAN STANLEY. Y. Y. 30,820,489 39,850,986 (968,621) 8,061,876 39,850,986 (968,621) 8,061,876 0
ROYAL BANK OF CANADA. Y. Y. 5,900,000 5,067,436 0 5,067,436 0 0
WELLS FARGO. Y. Y. 23,200,000 19,460,846 0 19,460,846 0 0
0299999. Total NAIC 1 Designation. 278,220,865 269,612,206 (968,621) 10,640,474 269,612,206 (968,621) 10,640,474 0
0999999. Gross Totals 278,220,865 269,612,206 (968,621) 10,640,474 269,612,206 (968,621) 10,640,474 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 269,612,206 (968,621)
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Statement as of June 30, 2015 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

BARCLAYS CASH BANK OF NEW YORK (141001) 68,360,000 68,360,000 XXX

BNP PARIBAS NEW YORK CASH BANK OF NEW YORK (141001) 22,156,376 22,156,376 XXX

CITIBANK CASH BANK OF NEW YORK (141001) 18,000,000 [ evevevevererererernnens 18,000,000 XXX

CREDIT SUISSE CASH BANK OF NEW YORK (141001) 25,824,000 25,824,000 D%, G (ORI O

MERRILL LYNCH CASH BANK OF NEW YORK (141001) 83,960,000 83,960,000 XXX e s

MORGAN STANLEY. CASH BANK OF NEW YORK (141001) 16,700,000 | coooevevererererirnnens 16,700,000 XXX [ [ e

MORGAN STANLEY. CASH MORGAN STNALEY (0617HNJR4) 14,120,489 | .ccoccovcvcvcvcccrcrens 14,120,489 XXX [ [ i

ROYABL BANK OF CANADA CASH BANK OF NEW YORK (141001) 5,900,000 5,900,000 XXX [ [ i

WELLS FARGO. CASH BANK OF NEW YORK (141001) 23,200,000 23,200,000 XXX

0299999. Totals 278,220,865 coovenn. 218,220,865 XXX XXX XXX




Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE10, QE11



Statement as of June 30, 2015 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End De

pository Balances
4

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

Open Depositories

Bank of New York New York, NY. 0.010 206 | v | e 12,544,405 .....39,057,751 crrn 10,043,429 | XXX
Charleston Harbor. Charleston, SC. VAR 535,227 651,156 679,066 | XXX
Community Bank of the Bay. Oakland, CA 0.300 99 100,000 100,000 100,000 | XXX
Skipjack Cove. Georgetown, MD VAR 138,898 149,696 102,097 | XXX
Sailfish Marina Palm Beach Shores, FL VAR 696,393 546,295 546,721 | XXX
PNC Bank Pittsburgh, PA 9,389,202 (21,889,578) 7,544,675 | XXX
Wells Fargo Bank / Norwest Bank. Phoenix, AZ 417,247 452,139 387,491 [ XXX
Bay Bridge Marina Stevensville, MD 153,205 212,037 329,709 | XXX
Mountain View Grand. Whitefield, NH 1,121,940 965,049 835,440 | XXX
U.S. Bank Rapid City, SD. 3,590 XXX
Barclays Bank PLC. New York, NY. VAR 1,229 4,000,000 4,000,000 XXX
Huntington Bank: Columbus, OH 15,584 14,207 12,847 | XXX
Federal Home Loan Bank - Cincinnati............cc..ccocoovun.. Cincinnati, OH 0.004 118 (1)) - 14,665,822 3,177,670 849,440 [ XXX
Fifth Third Bank Cincinnati, OH <oereen.0.050 375 749,070 749,070 675,270 | XXX
0199999. Total Open Depositorie: XXX XXX 2,026 ()] [ 44,530,582 28,185,491 22,106,184 | XXX
0399999. Total Cash on Deposit. XXX XXX 2,026 ()] I 44,530,582 28,185,491 22,106,184 | XXX
0599999. Total Cash XXX XXX 2,026 ()] — 44,530,582 28,185,491 22,106,184 | XXX

QE12
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Statement as of June 30, 2015 of e GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

2 3 4 5
Code | Date Acquired | Rate of Interest | Maturity Date

6
Description

Book/Adjusted Carrying Value

7 8

Amount of Interest Due & Accrued Amount Received During Year

NONE
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