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Statement as of March 31, 2016 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
1o BONAS ..ttt | neneieas 23,590,910,439 | ...vvovvrireeinerirneerinenins | veveinne 23,590,910,439 | ........ 22,654,147,992
2. Stocks:
2.1 Preferred SHOCKS. ..ottt sess s ssssesssnens | onesiessses 57,984,738 |...oovveereeerireceeerirnees | evveeeesenens 57,984,738 | ...ccvvvvenne. 55,634,622
22 COMMON SOCKS. ...eoucevereirceerceieeeieeeseesiesssss et sest st nsseestssnsssssnsaens | sonesssseens 798,831,061 | oo 1,000 | .o 798,830,061 | ............. 794,924,973
3. Mortgage loans on real estate:
31 FIISEENS oottt ssssenns | seeessienns 902,698,038 | .....coomrermerereererereeens | reeeeeeens 902,698,038 | ............. 879,669,374
3.2 Other than firStHENS.........c.uiuuiiiieieie ettt esiee | ertsesseesssesssesssesssessaesbeens | setssnsssssssnsss s nssssnssnnsas | eeonessnessnessnessnessnesaeed (0 OO
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBTANCES).......ocvuivieeictie ettt st st b bbb s ssssesans | ssbessesnsessesssssessesssssnsas | sbsessessssessesinsessesssssnsenans | sosessesssassesssassessesanes (01 TR
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES).......ocvuivieietie ettt sans | sebessesassanes 85,930,055 | ..ovoeierieieeeeeees | e 85,930,055 | .oovveene 85,183,351
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrerieeeeeseeseeeseaseeseessnens | ereesessesssssssesessesssssssesesss | stessssssssessessnsssesssssassanes | sesessssssssssessssssssesan (01 U
5. Cash ($.....(8,364,708)), cash equivalents (§.......... 0)
and short-term investments (3.....254,595,032)............coouerueeueeuemeerieeieeseesieseesseessessesesens | evveesaeneens 246,230,324 | ...ooereeeeeeeeeeeei | e 246,230,324 | ............. 209,993,551
6. Contract loans (including $.......... 0 PrEMIUM NOES).....v.vevereeeieeiereeese et | enveveesenas 113,493,672 | .ooveeeveeeeeeeeeeeeeeene | e 113,493,672 | ............. 115,444,562
7o DIIVALVES. ...ooceeecereeeiceiseeisseessesis st ess sttt essssssssnensnnns | sesssssssane 278,927,425 | ...ooeoveeeereceneeirseeens | ovveeeneeens 278,927,425 | ..ovveeeee 236,582,174
8. OtheriNVESIEA @SSELS.......c.cvieiveiieieeeeteee sttt st bsntesnns | saesaesensans 298,206,894 |....cocveererereriereieeeie | eerererens 298,206,894 | ............. 249,371,554
9. ReCEIVaDbIES fOr SECUMLIES.........cvuveeveeeceeeicicieee et ensnns | erenaeseesienas 15,848,883 | ...ooveeevereeeeeeeeee | e 15,848,883 | ........coo....... 6,088,941
10.  Securities lending reinVeSted COlIALETAl ASSELS...........ovrurirririrririnrirris s sseseesssesssssesses | sessssssessesssssssssssessesssnsss | essessssssesssssesssssessessanes | sesessesssssessessassnssessn [0 R
11, Aggregate Write-ing for INVESIEA @SSELS.........currrrurirrireirrieierineise s essessesssnsses | eressessssssssssssassanssssens [0 (O (O 0
12.  Subtotals, cash and invested assets (LINES 110 11).......ccvvvveververeeerceeereeeeeseeeesevesenes | 200000 26,389,061,529 | .o 1,000 | 26,389,060,529 | ........ 25,287,041,094
13. Title plants less §.......... 0 charged off (for Title insurers only)
14. Investment income due and @CCIUEM............cccvevvireeriierecrceseesseeessse s esssesssssssessnees | crervnnesnnnn 222,890,067 | vovvviveinnnnn.n 385,007 | oo 222,465,060 | ............. 218,788,138
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccouevvees | vevvvvrvsiennes 1,624,713 | oo 22,997 | e, 1,601,716 | covereee 1,519,463
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccvvvvereeriens | evvevernnns 10,810,872 | ...cocvvevneee 1,435,148 | ...covvvevee. 9,375,724 | ................. 9,850,664
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0).eeereeetee et s e es ettt s s | sueesieesieesseessees e sseesseesas | ertsestiesteessiesssestsestsensaens | testaesisestaentees s teeniae 0 [ eoeereeeeereeeeeeeeeereers
16. Reinsurance:
16.1  Amounts recoverable from MBINSUMETS..........cc.ovcueveeeeeieeeteeeeeesee e er et eneees | sereesesessesenen 2,790,605 | ...oooerereirerereieieeens | e 2,790,605 | ......covue... 3,823,670
16.2  Funds held by or deposited with reinSUred COMPANIES..........ccoruririrrrerririnereeierirees | cetreerseseesneensiseesssssseees | sessesssesssssesssssssssssssssesens | sressnsssseseessssessasensssens (01 U
16.3 Other amounts receivable under reinSUrance CONraCtS.............cvevevereerevcrreesieiienieies | ceveeieiesens 5,761,633 | ..o | e 5,761,633 | oo 5,496,519
17. Amounts receivable relating to UNINSUIEA PIANS...........c.cu it sieseseisesss | eeesessessessesasesessessssssesss | sressessssssnssessessssssessessases | sesessssssssssssessssssssesan (0 TR
18.1 Current federal and foreign income tax recoverable and iNterest thErON. ...........cocviurererens [ eorrirreeeircineneeeeseensiees [ cerreinsieessseseseesssesssssnes | esteseseessssessssesssessenes (01 U
18.2 Net deferred taX @SSEL.........ccvceereceeeeeeee ettt ettt es s senantenns | ereetesenenenes 88,147 471 | oo 30,829,997 | ....cocoe.... 57317474 | ... 48,150,472
19.  Guaranty funds reCeiVable OF ON AEPOSI...........vererrireriririreseereie et eseessssssesesesss | eesssssessessesssssssssessenssnsss | sressesssnssessessessssssessessanes | sesessessnssessessasssssessn (01 U
20. Electronic data processing equipment and SOtWAIE.............ccvvveveicveeenieieiieseeesereeeieeienes | ceveerssaesenns 1,859,861 | ..o | eveereiniienans 1,859,861 | oooovvvenne 1,808,442
21, Furniture and equipment, including health care delivery assets ($.......... 0)reerrerrerrerneeeerrernees | seerreessessesees s sssessessnnens | reesessess et ess e essenes | eesestenenssessessensnnssesan (01 U
22. Net adjustment in assets and liabilities due to foreign EXChanNGe FateS..........covivrurirrirririines [ errirrinineineeessesisseees e sessessnns | evsessssessssesssssssseesenes (0 T
23. Receivables from parent, subsidiaries and affiliates..............ccoevvrierrrreerieieeiieceeesieeenes | e 1,368,081 | ..ooveeeeercereeee e | e 1,368,081 | ooeveeeinnnd 69,634
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE................ovveeeeeceeeceeecieeeseecseeseeesssensens | eeeessiessiessissssesssssssessssses | eevesssesssesssssssessnsssnsssnns | seesssesssssssesssnsssnsssnsees (01
25.  Aggregate write-ins for other than invested asSets............ooevcveievcveericeeeseeeeeeeee s | cvveviesnnad 416,062,555 | ................. 2,788,684 | ... 413,273871 | ............. 359,439,970
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25).........c..eeeeremerieriirmineseiserisseesessesseessssessssessssessens | sneeees 27,140,337,387 | ..oovvveen. 35,462,833 | ........ 27,104,874,554 | ........ 25,935,988,066
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccevveueees | veverreieiniieieiieisieieinnies | ceenreissiesieisssessesisssseses | sssessesssssssesisssssesssees (01 TR
28.  Total (LINES 26 @NA 27)......cvuureirrrirerireriresieseseesisessessseessesssessssesssesssessssssssssesssessseens | sesseens 27,140,337,387 | ..oovvvenn. 35,462,833 | ........ 27,104,874,554 | ........ 25,935,988,066
DETAILS OF WRITE-INS
110, et | Sekee et b bbbt | neeeb ettt | eebseent st (U R
1102, e R R | Sebie ettt | seteb et b et nes | eebseent et (U
1103, ettt R R R | SeEie sttt n st eenen | seeetieen ettt nen s | eebseene sttt (1 T
1198. Summary of remaining write-ins for Ling 11 from overflow page.........c.ccveveievevireveiiesieiies | e (0 T (0 U (0 U 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......cveuivieeiereiiieiereiereerssissiesens | eeviesssiesiessssssssssenseead (O I (O I (O I 0
2501. Funds held @s COlALETAL............uwwuureerrererereiieeeieeeecsteesssesssess s sesss st essssensssssssnens | sosesssneees 195,547,545 | ...oooivecenerrsceinerirnees | e 195,547,545 | ............. 210,670,619
2502. Company-0wned life INSUFANCE............ccevuivieieeiieieieeie et sss s sssnaas | sressesseses 178,270,615 [ ..oeveeeeeeeceveeeceeeeeees | v 178,270,615 | ............. 111,617,760
2503. Accrued contractual fe€ INCOME..........cccvuiuiviieeiciiieie et | eresseseeseaan 25,301,211 | oo | e 25,301,211 | e 22,986,091
2598. Summary of remaining write-ins for Line 25 from overflow page............ccoeweereeeeenenerreenenes | eoveereeneenes 16,943,184 | .oovvreene 2,788,684 | .....ccco..... 14,154,500 | .....oeeeee.. 14,165,500
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......vcrreerreersreessrressmessessssnessssssnne | eoseeessees 416,062,555 | ...ocovvreennes 2,788,684 | ... 413,273,871 | oo 359,439,970




Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year

1. Aggregate reserve for life contracts $.....23,018,279,226 less §..........0

included in Line 6.3 (including $.....20,568,792 MOACO RESEIVE)..........cvuuuvirmreesriisssssssisessssssssssssssssssesssssssssesssssssssessssesssssssssssssans | sessssassssanes 23,018,279,226 | ............... 22,180,765,902
2. Aggregate reserve for accident and health contracts (including $ e 34,176,305 | ... 33,430,787
3. Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......oucvieiciciie ettt bnns | setessesassnsns 1,334,863,893 | ...ccoovvirnene 1,181,149,860
4. Contract claims:

A1 LB R SRRttt | ebieetienst st ennes 146,191,515 | .o 134,343,528

4.2  Accident and health. . 233,036 | ... 197,579
5. Policyholders' dividends $..........0 and coupons $..........0 dUE @NG UNPAIG..............oovueruecueeceecieceee ettt ssesssenssens | steesseesseessessesseessessssssssaans | stesssesssssssesssesssnsseesssesseenseas

6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $
6.2  Dividends not yet apportioned (including §..........
6.3  Coupons and similar benefits (including §..........

9. Contract liabilities not included elsewhere:
9.1 Surrender ValueS ON CANCEIEA CONMTACES............ovuururireeeeeeiseesreeeeeeseeessesesseesesssssseesesss seeseseseesees st e s sse st ess e ssessessaessessestenssnssns | sessessasssessessastassssssestassasssnsss | seessessessassnsssnssessanssnsssssasenne

9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public HEalth SEIVICE ACL............ovriririrriercrrireeiireines | cevieeereissieci st ssteseseeenss | seeeseessssesssessessesssssesesseseas

9.3
9.4
10.  Commissions to agents due or accrued - life and annuity contracts $.....7,069,918, accident and health §.......... 0
and deposit-type contract funds §.......... 0ttt s
11. Commissions and expense allowances payable 0N FEINSUFANCE @SSUMET..........crurrirrererrereenreseesessesesessessessssesesssssessessssssessesssssessns | sessesssssessessassssssessassassssssnsss | sesessessossessssssessesssssssssessassns
12, General @XPENSES AUE OF ACCTUBM...........c..cvucveieieeiecisieeiecietete sttt st bbb bbb st se st n s st sssaesnsns | sessessesansassessesas 18,174,818 | oo 19,440,701
13.  Transfers to Separate Accounts due or accrued (net) (including $.
allowances recognized in reserves, Net of reINSUTEd AIOWANCES)..........cvurerirreririrerirrieeseiseeesssesesessssee e ssesssssessessssssessessessessasssns | sessessassssssessassassssssessessssssnsss | sesessessessossnsssmssassanssessessassane
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES...........cvevcverrieiriieee et sesseseses | sessessesssssesaesaess 6,124,817 | ccoovverere. 5,003,258
15.1 Current federal and foreign income taxes, including §.......... 0 on realized capital gains (losses)... . ...39,468,360 ...51,620,456
15,2 Nt defErred taX lIADIIIEY.......o..evereerereereeierieie ettt
16, UNAMEM INVESIMENT INCOME.........ouieciieiee ittt sttt bbbt st s st tes et s b a e s s s st
17. Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including $.....1,261,733 agents' credit balances
19.  Remittances and iteMS NOt AlOCALEA...............eveviveieeicicecie ettt bbb nea
20. Net adjustment in assets and liabilities due to foreign exchange rates...
21.  Liability for benefits for employees and agents if not included above
22.  Borrowed money $.......... 0 and interest thereon §......... ettt ettt ettt rnes
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:

24,01 ASSEE VAIUALION FESEIVE. .....cvuveieiiieeieiiieieise ettt sttt
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies...........

24.03 Funds held under reinsurance treaties with unauthorized and certified ($

24,04 Payable to parent, subsidiaries and affillAteS...........ccceeirieiiieee ettt
24,05 Drafts outstanding.........c.ccoevververerrerereinnnnes

24.06 Liability for amounts held under uninsured plans
24,07 Funds held under coinsurance

24.08 Derivatives
24.09 Payable for securities
24.10 Payable for securities lending

2411 Capital notes §.......... 0 and interest thereon $.
25, Aggregate WHte-iNS fOr [IADIIHES. .........c.cveviieeieeiciceeese ettt ettt sttt st s st s st es st en s s sananns | snbesssssssessesanes 207,650,729 | ......cceuunnne. 222,013,379
26. Total liabilities excluding Separate Accounts bBUSINESS (LINES 110 25)........c.cuiiieieirireieieiesesee s ssssssese st s s ssssssessnnns | svsesessissenes 25,265,777,966 | ............... 24,214,649,342
27. From Separate Accounts statement.

28.  Total liabiliies (LINES 26 ANA 27).........ccieviiieeieicieieiiee ettt et bttt a b s bbb a bbb s b e bbb s st s s st sn e
29. Common capital stock
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds

32, SUIPIUS NOES......cuivevicteteieteie ettt ettt bbb bbbt s s b bbb b st b st b e st b A b b s b et s bbb s b bt a et bbb s e st b e et s s aeee
33.  Gross paid in and contributed surplus .
34.  Aggregate write-ins for SPECIAl SUMPIUS fUNGS............ciiiiiriicte ettt ettt st bbbttt s bt s bt essstesnes | sbebessebesessnsesesssebes s esesaees 0 [ e 0
35, UN@SSIGNEA fUNAS (SUMDIUS).......ucveveieireiieteteietetei ettt ettt bbb bbb bbb s bbbt bbb s bbbt s s bbb bt ennebenensnas | sbevssesensnsens 1,047,626,316 | ..coovvvecrerennns 941,346,631
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... )ttt a bt en et ns | ebesseaes s et et es et ettt nstetens | ebnaebessaet st b et nn e baes
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0ttt ettt | Sreset st ettt s et n st ante | Seetensese st sttt n e
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). . ..1,836,584,088 | ... ..1,718,826,224
38, Totals Of LINES 29, 30 @NA 37.......iuiiiiieiieiie etttk | ehtnneenisnens 1,839,096,588 | ....cocvovirenes 1,721,338,724
39. Totals of Lines 28 and 38 (Page 2, LiNe 28, COl. 3)...........oivuriuiiiriiieieisei ettt entsntnnes | aeiesiiesiins 27,104,874554 | ............... 25,935,988,066
DETAILS OF WRITE-INS

2501. Liability for funds held @S CONBETAL............ccueiiiiiiieieicisee et b bbb bbbt nn

2502. Accounts payable............c.couunne.

2503, Unclaimed property...........cceeeevenieiensiesesesessesssssesessssnsns

2598. Summary of remaining write-ins for Line 25 from overflow page....

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)........... .. . .

B0, bbb E R R R R RS £E R £ R R £ R £ S E £ £ £ £kt | Hektee Rt bbbttt ennt | sebbeeb ettt sttt

3102. .

3103, bbbt

3198. s for Line 31 from overflow page

3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)...........

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 @DOVE).......cccuiruiuiieiieeriiiisiesiessstssiesesstssss st st essesssssnsebsssesessstensessesssssnsensesssssnsenss | tessesssssssossesssssssessnssnsessesas [0 PR 0

Qo3



Statement as of March 31, 2016 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.............ccoeeevieeveseevceveeeeeeeeee s e 1,237,849,979 |........... 759,314,922 |........ 3,963,063,203
2. Considerations for supplementary contracts With life CONINGENCIES...........cvrvrvrieeiercieee et sesse s sssseses | evessessesisssssesessssssesens | e
3. NetinvestmentinCome..........cccoueeicreeiiieseceees e 241,915,792 |...........303,908,019 | ........ 1,218,743,699
4. Amortization of Interest Maintenance Reserve (IMR)............ccocvvvveveveerreeiciiennnns 4,397,495 |... ....19,909,059
5. Separate Accounts net gain from operations excluding Unrealized GAINS OF IOSSES...........ceviveveeieveieeie e sseaesesiseens | ereetessesssessssssssssaesees | ertesssssessssssssssessesnss | svessessesssssssssssssssesssses
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn 1,797,851 |...............1,819,955 | ..... ..7,355,602
7. Reserve adjustments On reINSUFANCE CEAB............ovuireierireieieeeese ettt st sssesss s sesses s sassssssnaanes | srsessesssisens (641,959)] ................(905,558) | ............. (2,329,363)
8. Miscellaneous Income:

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

TrOM SEPAIAIE ACCOUNLS.........cvveiecviees ettt sttt s st as et s bbb bt es s et s sse s sstes st naansns | sensnssessessssessessesessessnss | nesessesssassesssssessesansns | sresssessessessnsessesensnens

8.2 Charges and fees for deposit-type contracts..... 1,934,984 | ... ..1,664,339 | ..o 7,292,898

8.3 Aggregate write-ins for miscellaneous income.. ..14,583,023 |............. 16,979,299 ....51,113,441
9. Totals (Lines 110 8.3)....c.coeererrerrerersrireirererennene ..1,501,837,165 |........1,083,615,868 |........ 5,265,148,539
10. Death BENEFtS........cveirierireieiesseee s 6,944,461 5,949,960 |..... ...22,407,334
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)...........covcvevririrereicieeeses e sessessses | eeversssssssrsissenes 5,860 |..ccocvrererennn. 1,496 | oo (10,888)
12, ANNUILY DENEFILS......cvucveiericicecee s 134,671,505 |... 471,043,717
13. Disability benefits and benefits under accident and health contracts.. 543,200 |... 372,083

14,
15.
. GrOUD CONVETSIONS......cocvveiriiieieeisiete et sese e ees
17.
18.
. Increase in aggregate reserves for life and accident and health contracts.
20.
21.
22.
. General insurance expenses
24.
25.
. Net transfers to or (from) Separate Accounts net of reinsurance
27.
28.
. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
30.
31.
. Federal and foreign income taxes incurred (excluding tax on capital Gains)..........c.ceueeurrieiereiissieessessessese s
33.

34.

35.

36.
37.
. Change in net unrealized capital gains (losses) less capital gains tax of $.....6,781,292...
39.
40.
. Change in nonadmitted assets....
42.
43,
. Change in asset valuation reserve..
45,
46.
. Other changes in surplus in Separate Accounts Statement
48.
49,
50.

Coupons, guaranteed annual pure endowments and similar benefits
Surrender benefits and withdrawals for life contracts...........c...cc.evvee.

Interest and adjustments on contract or deposit-type contract funds..
Payments on supplementary contracts with life contingencies...............

Totals (LINES 1010 19)...uuviieiieiiete ettt sttt bbbttt bbb s s bt
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccccveueeee
Commissions and expense allowances on reinsurance assumed

Insurance taxes, licenses and fees, excluding federal income taxes
Increase in loading on deferred and uncollected premiums

Aggregate WHte-INS fOr AEAUCHIONS.........c..cuiueieiciie et s bbbttt
TOLAIS (LINES 20 10 27)....vuvvveiiiieieisieie sttt sttt bbb s bbb

DivIdeNds 10 POIICYNOIAETS...........ocvueiiieiieicteiie ettt bbbt n
Net gain from operations after dividends to policyholders and before federal 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 (105s€s) (LiNe 31 MINUS LINE 32)........ccuireiiiiieiecsiteseiete ettt nee
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....151,544 (excluding taxes of §.....4,063,067 transferred to the IMR)............ccccerverveereereeceeceeeceeee s
NetinCome (LINE 33 PIUS LINE 34)........iueieeieiiieieiciesie sttt sttt bbb as

838,258,843 |...

..1,295,060,139 |...

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31, prior year
NEtINCOME (LINE 35).....ccvveerereereireiereee et

Change in net unrealized foreign exchange capital gain (loss)...............
Change in net deferred income taX...........ccoevvvvvveererennne.

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

Change in treasury StOCK............ccvvevervreenieicsees e sesesseenens
Surplus (contributed to) withdrawn from Separate Accounts during period

Change in surplus NOES...........ccccvvveveineeeeriere e
Cumulative effect of changes in accounting principles
Capital changes:

50.1 Paidin
50.2 Transferred from surplus (Stock Dividend

.0

........ 1,388,179,680 | ...rrn955,102,243

113,657,485 |.........128,513,625

...................... 4,891 [ oo, 968
........... 113,652,594 | ..........128,508,657 |..........537,296,548
............. 35,300,045 | ....c....... 36,504,493 |..........116,757,494
............. 78,352,549 | .........92,004,164 |..........420,539,054
........... (29,661,389) | ..cvoceen(2,663,691) | ..orocrr(45,205,725)
............. 48,691,160 | ..........89,340,473 | .........375,333,329
........ 1,721,338,724 |.......1,636,031,993 | .......1,636,031,993
...... 89,340,473 |..........375,333,329

(12,244,406) | ...

(14,499,959) | ...

.(177,084,720)

....14,319,188
..(19,633,916)

50.3 TranSTEITEA 10 SUMDIUS.........ccvivieereictcieiie ettt ettt b s bbbt s ettt bt s ae b s st et es st nas
51. Surplus adjustment:
BT PAIA UMttt R ettt aes
51.2 Transferred to capital (Stock Dividend).
51.3 TransSferred from CAPIAL..........cccueeiiee ettt bbb s et bbb s st s s st sssseaessssebebns | srebesssnsetesssetessssetesns | sbessetesessetesssnsetessetens | ebereretesistetes sttt s s
51.4 Change in surplus as a result of reinsurance
52. DIVIAENAS t0 STOCKNOIAETS...........couieieciiciei ettt ettt bbb bbb st bbbt entnts | anbasssessessensssasssestentans .(40,000,000)] .........(110,000,000)
53. Aggregate write-ins for gains and losses in surplus........ [T 568,581 1,284,098
54. Net change in capital and surplus (LINes 37 through 53).........cceueirieiiieiee et ssessnses | sresassees 117,757,864 |............. 23,897,781 | ..o 85,306,731
55. Capital and surplus as of statement date (LINES 36 + 54)...........ccoeviueireiiriieieieeceteeese st | seeseens 1,839,096,588 |........ 1,659,929,774 | ........ 1,721,338,724
DETAILS OF WRITE-INS
08.301.  Contractual rder fE8 INCOME...........c.evcuireieieiees ettt sttt ss bt s st es s snsnn ..12,040,891 |............... 9,620,238
08.302. Interest on company-owned life insurance 1,032,661 |... ....1,069,481
08.303. Reinsurance eXperience rEfUNG............ccovvevevcueereieieerseee et sessssessessssesssssssessssssssssssesssssssessessesensens | svesensensenees ;D0 TATO | i, 1,494,875
08.398.  Summary of remaining write-ins for Line 8.3 from oVerflow Page...........ccceeveveiereerereieieseesce s esssssesessssesenns | everesreseseeseesnsnn8,001 | voviveieinnns 4,794,705
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ..16,979,299
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)..........cceverrriieiieirisiieseesistssiesessssssissssssssssssssessssesssssssessssanes
5301. Employee and agent stock option contribution
D302, RS RS R R
B30, RS R R R Rt
5398.  Summary of remaining write-ins for Line 53 from overflow page.. L0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)........ccveiveriiiieereiierisssisiesissessssssssssessssssessessssessssssssssssnans ....253,790
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FRINSUIANCE. ..........cuuiuriririeseire ettt enins | fesieens 1,238,600,163 | ............ 760,287,376 | ......... 3,960,891,600
2. NetinVESIMENTINCOME.........ciiiiciiictcteie sttt bbb s bt s s s st sensnesanans | etesesnnas 280,934,799 | ............ 330,150,554 | ......... 1,345,540,166
3. Miscellaneous income el ....10,765,511 ....13,634,541 | .. ....43,205,692
4. Total (LINES 1 thIOUGN 3)....vvuviuriuriurierieeieei it | nninas 1,530,300,473 | ......... 1,104,072,471 | ......... 5,349,637,458
5. Benefit and 10SS related PAYMENLS........c.ccccueieiiciiirie et st | sbentesaenns 410,297,937 | ..ccoue. 345,464,360 | ......... 1,607,457,437
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cccvevrieveveiieierieiciens | ereveieissesiessssesissiesens | eesssssssssssesisssssesissinss | sessessssssssssssessessssesseses
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS...........coeueererureneenrineiineeesee e | coneeeeeeeens 92,449,042 | .............. 62,997,241 | ............ 297,766,186
8. Dividends paid t0 POICYNOIAETS..........cccvueueiieteitceereete ettt sse s ssesanns | sesebessssssessnsesesas 4891 | oo | e 27,822
9. Federal and foreign income taxes paid (recovered) net of $.....4,214,611 tax on capital gains (I0SSeS)..........ccevvvrerres | ovrrrrennees 51,666,752 | ...ccovvnnee. 13174447 | oo 91,855,440
10, Total (LINES 5 HrOUGN 9).....uvvuiirieriiiiii ittt | aeeseisees 554,418,622 | ............ 421,636,048 | ......... 1,997,106,884
11. Net cash from operations (Ling 4 MiNUS LiNE 10)...........cceuiurieiiiriieieciseese et ssssssenaes | svessesaenns 975,881,851 | ............ 682,436,423 | ......... 3,352,530,573
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONAS....eocerii bbb | sbeeniinees 721,281,769 | ............ 453,881,101 | ........ 2,356,762,158
12,2 SHOCKS. ... vveieeieeiisit ettt | eeeisnsiens 12,191,157 | v 20,020,746 | ............ 133,750,240
12.3 Mortgage loans. ...82,845,814 ...57,734,142 ..208,711,787
124 REAIESIAE.......veeecc sttt ntns | srsenssenssennes 3,365,759 | ..cvvvvrnenn. 11,115,675 | oovvverenee 13,166,469
12.5  Other INVESIEA @SSELS........ceuiiiireiriieiiseeie ittt bbbttt | anbneiessenies 1,646,897 | .....covvunen. 3,522,533 | .o 93,622,928
12.6 Net gains or (losses) on cash, cash equivalents and ShOM-terM INVESIMENES. ..o | cerereieessssessesesessnsinns | sessesssseessesssssssssesssnsens | sessesssssssssessasssssssessns
12.7  MISCEIIANEOUS PrOCEEAS........ovuivriieiieiscieise ettt b sttt s e s st st s s b s s s sssessesssssntessessnsensessns | srsesssssssassessssansessnsansens | sressessssnsessessnssnsessessnss | soesonsassessessssessesnsensenas
12.8 Total investment proceeds (LINES 12.110 12.7).......cvuevivrieeieeeieee ettt sssaesssenses | evseseesans 821,331,396 | ............ 546,274,197 | ......... 2,806,013,582
13.  Cost of investments acquired (long-term only):
1301 BONAS...eeireri ettt Rt ntnsnnnn | anreneaes 1,639,070,526 | ......... 1,124,239,376 | ......... 5,277,054,230
132 SHOCKS. ... veueeeeeeeeset ettt | reisniiees 37,013,089 | ....cccvenees 42,890,894 | ............ 339,967,936
13.3 MOMGAGE I0BNS........oovveieeieeieiiisiit sttt bbbttt sttt nssnnnns | sbsesssenses 105,832,384 | ......cco..... 30,246,136 | ............ 197,325,995
1314 REAIESIALE ...ttt | sbieebieeeienees 2,931,255 | .o 2,862,435 | ..o 11,229,299
13.5  Other iNVESLEA @SSELS........cooeviviiiierieciesies s | sonessnssens 44,034,646 | .............. 60,050,186 | ............ 226,534,354
13.6  MiSCEllaneoUS APPlICAtIONS..........c..cviveiieicreie ettt sse s nsens | enssnsessenas 16,358,032 | ..ccccvuuve (46,907,449)| ............ 250,881,520
13.7 Total investments acquired (LINES 13.110 13.8)....c.cvcveieieriiieieieieee sttt sses s sessessssssseses | sensinees 1,845,239,933 | ......... 1,213,381,578 | ......... 6,302,993,332
14.  Netincrease or (decrease) in contract [0ans and premium NOES..........cvcviveicieeiiiisieeieeee e sesnes | evsssessesees (1,950,890) | ...coocveve. (1,659,342) | .....cvuc... (7,082,481)
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LINE 14).......cuvveeirereiieriereees st sesessnns | evvenes (1,021,957,647) | ........... (665,448,039)] ........ (3,489,897,270)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAI NOES........cvuvvieiiceceescctes ettt sttt s st es s ssssssenas | evsesssssssassesssassesnsantens | cressesisssssessessnssssesissanss | sestessessesssssssessesssessesas
16.2 Capital and paid in SUrPIUS, 1ESS trEASUNY STOCK..........cccviviiiieiecictcieictctete st sses s | eosessssssessessssassesssssntens | sressessssssessesssssssesiesanss | sessessessssssssssessessnsessenas
16.3 BOIMOWED FUNGS........ouveiiiei bbbt | etbebsne sttt st et asbes | senbstbeesestetb b ensessentns | sesbetbnessesses b
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............ocrruereerrerrireeneineenereecneresninns | ceveernies 123,140,721 | ..o (29,644,374) | ............ 228,026,521
16.5 Dividends t0 STOCKNOIAETS...........c.overviriiirciriii ettt nienas | nensessssinesseesentnsieneniens | sonessessenens 40,000,000 | ..coonenee 110,000,000
16.6  Other cash provided (APPHE).........c..rverieriieriiniiieeiesee sttt ensns | snsssssssnens (40,828,152) | ...cvvvvenee 14,474,880 | .............. 43,852,646
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | .............. 82,312,569 | ............. (55,169,494 | ............ 161,879,167
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 Line 17)........ccccocvveeees | covevevrennes 36,236,773 | ............. (38,181,110) | ...cveveve. 24,512,471
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF VBN ......vuieriiriircisestt sttt bbbttt sttt sttt ssssnntas | sbsenssenses 209,993,551 | ...cvenve. 185,481,080 | ............ 185,481,080
19.2 End of period (Line 18 plus Line 19.1).. ..246,230,324 ..147,299,970 ..209,993,551
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXCRENGES......corirerieeiieiie ittt bbbt bbbttt bttt sttt | enbsnssinstens 50,797,822 | .............. 12,188,472 | ............ 104,742,244
20.0002  CapPtAliZEA INEIESL..........cvveveecieciiciicii sttt sttt bbb st enssenssenns | sessesssssssnnsins 590,938 | ..ooovirveerirnn. 194,677 | covvevernn 1,642,212
20.0003  Securities transferred per reiNSUrANCE aGrEEMENL..........c.ovurerirererereirerissesseseesssssssssssessesssessessesssssssssssessesssnssnes | sesessssssessessesssssessessanss | eossssessssssssessasssnssnsasss | osssessessans 36,110,595
20.0004  Securities acquired as capital contributions ....11,163,684
20.0005  Securities acquired from dividends/return of capital distrbUHON. .........civerrriirisrssiisisrisierssessesssnessessesssssnses | eersssensssssssssssssssssssssnnes | onesessssesssssssssssns 965 | .o
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Curre;t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIAL TIT....vvvovereeeienie et resi | Siesss s s bbb st sss s | wesses s ene s s sttt | eressees e
2. Ordinary life INSUMANCE. .....c..cvevieriercie ettt sttt snas | saessessssessessssessessesaees 9,610,912 | oo 10,368,951 | oo 42,895,427
3. Ordinary individual @NNUIIES.............urveeererireriereieerieciesseesisess s ssesssssses | svesssesssnessesesnns 1,229,820,773 | covvoevveeerrereins 751,378,697 | ..o 3,893,350,499
4. Credit life (roup aNd INAIVIAUAI)..........ccurruriieriereieiieiircire ettt sssseseses | £ressessssssessessessssssessessasssessessastans | sestesssssessessastessessestesssessnssessants | sesstassssssessessassssssessastasesessesssens
5. GroUP lifE INSUTANCE. .......cvucvecveieciecieisiee ettt sa s ss s ssse s ssessessaes | sresssessessssssssssssssnsanees (18,517 | ot esessesesisseesnseees | ervessssssessssesssssssesssenes (5,058)
B, GIOUP @NNUIIES. ..vevevereceraeeseeiseesse ettt ssss st | ebseesssasssssesssnessenenns 3,398,867 | covoouverecererireeeis 4,042,121 | oo, 14,855,434
T AEH = GIOUP..cecoeieeirii et nens s | eresiess e 16,810 | e 17,904 | oo 74,489
8. A&H - credit (Group aNd INAIVIAUAL). .......c.rvurieeeerrieie ettt essssasness | sressessssssessessessssssessessessssssessastans | sessessssesessesssssssssessessesssssnssassanes | sesssassssssessesssssessessssnsssessessasens
0. ABH = OhBI ..ottt | b 2,034,740 | oo 2,242,563 | ..o 8,443,887
10.  Aggregate of all other lINES Of DUSINESS.........c.ovururiiereirrieieeinsiereeseeseese e sneseenees | sreesssssssssssss st e ssnsssssnssnssees [0 N 0 | e 0
11 SUBLOTAL ..ot | et enees 1,244,863,585 | ....ccocooverreriins 768,050,236 | .......ocovvrrrennns 3,959,614,678
12, DEPOSIt-tYPE COMIACES.......ceieveceeieiecie ettt b et seens | evsesssssssessssssssssassesas 3,234,660 | ..o, 1,644,586 | ..oooovveeen. 12,461,000
13, TOMAL .| e 1,248,098,245 | ......cccovvrrrriri 769,694,822 | ......cocoovevrenncs 3,972,075,678
DETAILS OF WRITE-INS
0 O IO O PO PO SPPTRSPTSEOR DSOS ORI
1002, oottt | iRttt | Hhsiee Rttt | Seete e
1003, oot R s nens | iees e R et nes | HesseR et | eeessee s
1098. Summary of remaining write-ins for Line 10 from oVerflow Page.........cccocviuereievrenieiiiiens | cverereieeisie e 0 | e 0 | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LINE 10 @DOVE)........cceveririeiieereriiiersiesiesissesissssnns | srerssssssssssssssssssessessssessessnsnes [0 PR (O P 0
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 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 March 31, 2016 December 31, 2015
(1) State basis Ohio $ 48,691,160 $ 375,333,329
(2) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(3) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(4) NAIC SAP $ 48,691,160 _ $ 375,333,329
Surplus

(5) Statutory surplus state basis Ohio $ 1,839,096,588 $ 1,721,338,724
(6) State prescribed practices that increase/(decrease) NAIC SAP Ohio - -
(7) State permitted practices that increase/(decrease) NAIC SAP Ohio - -
(8) NAIC SAP $ 1,839,096,588 _$ 1,721,338,724

B & C — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.

D. Loan-Backed Securities

@

@

©)

©)

®)

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

The Company does not currently hold any aggregate loan-backed securities with a recognized other-than-
temporary impairment (“OTTI”) in which the Company has the intent to sell or the inability or lack of intent to retain the
investment in the security for a period of time to recover the amortized cost basis.

The 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
12669GR45 $ 2,994,043 $ 2,842,655 $ 45,428 $ 2,948,615 $ 2,948,615 3/31/2016
16162XAD9 1,236,710 1,041,516 32,544 1,204,166 1,204,166 3/31/2016
46632YACS8 11,627,942 9,483,854 244,399 11,383,542 11,383,542 3/31/2016
47232DBA9 469,507 415,590 53,917 415,590 257,358 3/31/2016
47232DBB7 254,135 44,220 209,915 44,220 386,415 3/31/2016
47232VDX7 946,042 935,879 10,163 935,879 857,059 3/31/2016
47232VDY5 74,785 39,597 35,188 39,597 112,990 3/31/2016
88522RAB0 703,316 558,739 144,577 558,739 521,379 3/31/2016
Total $ 776,131

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

a. The aggregate amount of unrealized losses:
1. Less than 12 months $58,128,626
2. 12 months or longer 28,608,091

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $2,110,999,734
2. 12 months or longer 450,967,574

Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at March 31, 2016.
The Company has the intent to hold securities in an unrealized loss position until they recover in value or mature.
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

E. Repurchase Agreements and/or Securities Lending Transactions — No significant change.
F. Real Estate — Not applicable.

G. Low Income Housing Tax Credits — Not applicable.

H.  Restricted Assets — No significant change.

l. Working Capital Finance Investments — Not applicable.

J.  Offsetting and Netting of Assets and Liabilities — Not applicable.

K.  Structured Notes — Not applicable.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

A. Deferred tax assets and deferred tax liabilities

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

03-2016 122015 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Gross deferred tax assets $100030781 § 19402011 § 1104330692 § 98223865 § 10777472 $100,001337 § 1806016 § 8625430 § 10432355
b. Statutory valuation allowance adjustment - - - - - - - - -
¢. Adjusted gross deferred tax assets 100,030,781 19402011 119433602 98223865 10777472 109,001,337 1806,916 8625439 10432,355
d. Deferred tax assets nonadmitted 37,086,871 (6,256,874) 30820997 43873062 . 43873082 (6,786,191) (6256,874)  (13,043065)
e. Sublotal net admitted deferred tax asset 62,043,910 25,650,785 83603695 54350803 10777472 65128275 8,503,107 14,882,313 23475420
f. Deferred tax liabilties 25,029,347 6,256,874 31286221 16,977,803 . 16977803 8,051,544 6,256,874 14308418
g. Net admitted deferred tax assets/(net

deferred tax liabty) $ 37014563 § 10402911 § 57317474 § 37373000 § 10777472 $ 48150472 $ 541563 § 8625439 § 9,167,002

(2) Admission calculation components, SSAP No. 101:

03-2016 12-2015 Change

Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

o

Federal income taxes paid in prior years recoverable

through loss carrybacks $ 37,914,563 $ 19402911 $ 57,317,474 $ 37,373,000 $ 10,777,472 $ 48150472 $ 541563 $ 8625439 $ 9,167,002
Adjusted gross deferred tax assets expected to be

realized (excluding the amount of deferred tax assets

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

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

=

1. Adjusted gross deferred tax assets

expected to be realized following the

balance sheet date - - - - - - - -
2. Adjusted gross deferred tax assets

allowed per limitation threshold

XXX XXX 250,706,972 XXX XXX 240,891,785 XXX XXX 9,815,187
c. Adjusted gross deferred tax assets (excluding the
amount of deferred tax assets from 2(a) and 2(b) above)
offset by gross deferred tax liabilities
25,029,347 6,256,874 31,286,221 16,977,803 - 16,977,803 8,051,544 6,256,874 14,308,418
d. Deferred tax assets admitted as the result of application
of SSAP No. 101 $ 62,943,910 $ 25659785 $ 88,603,695 $ 54,350,803 $ 10,777,472 $ 65128275 $ 8593107 $ 14,882,313 $ 23475420

(3) Other admissibility criteria:

03-2016 12-2015

a. Ratio percentage used to determine recovery period

d threshold limitati t
and threshold limitation amoun 802% 759%

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

2(b)2
(b)2 above $ 1,671,379,810 $ 1,605,945,235

(4) Impact of tax planning strategies:

03-2016 12-2015 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) $100,030,781  $19,402,911 $ 98,223,865 $10,777,472 $ 1,806,916 $ 8,625439
2. Percentage of adjusted gross DTAs by tax character attributable to the

impact of tax planning strategies 0% 14.1% 0% 7.5% 0% 6.6%
3. Net admitted adjusted gross DTAs amount from Note 9A1(e) 62,943,910 25,659,785 54,350,803 10,777,472 8,593,107 14,882,313

Percentage of net admitted adjusted gross DTAs by tax character

admitted because of the impact of tax planning strategies 0% 21.7% 0% 14.3% 0% 7.4%

b. Does the company's tax planning strategies include the use of reinsurance? Yes [ ] No [ X]
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Statement as of March 31, 2016 of the 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:

@
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Current income tax:

. Federal
. Foreign

Subtotal

. Federal income tax on net capital gains

. Utilization of capital loss carry-forwards

. Other

. Federal and foreign income taxes incurred

Deferred tax assets:

Ordinary
Discounting of unpaid losses
Unearned premium reserve
Policyholder reserve
Investments
Deferred acquisition costs
Policyholder dividends accrual
Fixed assets
Compensation and benefits accrual
Pension accrual
Receivables - nonadmitted
Net operating loss carry-forward
Tax credit carry-forward
Other
Accruals
Amortization of intangibles
Underwriting expenses
Subtotal
Statutory valuation allowance adjustment
Nonadmitted
Admitted ordinary deferred tax assets
Capital
Investments
Net capital loss carry-forward
Real estate
Other
Non-insurance subsidiaries
Subtotal
Statutory valuation allowance adjustment
Nonadmitted
Admitted capital deferred tax assets
Admitted deferred tax assets

Deferred tax liabilities:

a. Ordinary

OO WN PR

99

b.
1
2
3

99

C.

4.

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

Capital
Investments
Real estate
Other
Subtotal
Deferred tax liabilities

Net deferred tax assets/liabilities

03-2016 12-2015 Change
$ 35,300,045 $ 116,682,663 (81,382,618)
- 74,831 (74,831)
$ 35,300,045 $ 116,757,494 (81,457,449)
4,214,611 14,091,402 (9,876,791)
$ 39,514,656 $ 130,848,896 (91,334,240)
03-2016 12-2015 Change
$ - $ - -
24,898,088 25,161,922 (263,834)
63,801,428 61,567,820 2,233,608
38,345 66,140 (27,795)
1,281,827 1,285,641 (3,814)
1,621,143 1,856,647 (235,504)
2,102,124 2,172,530 (70,406)
6,287,826 6,113,165 174,661
$ 100,030,781 $ 98,223,865 1,806,916
37,086,871 43,873,062 (6,786,191)
$ 62,943,910 $ 54,350,803 8,593,107
$ 19,402,561 $ 10,777,122 8,625,439
350 350 -
$ 19,402,911 $ 10,777,472 8,625,439
(6,256,874) - (6,256,874)
$ 25,659,785 $ 10,777,472 14,882,313
$ 88,603,695 $ 65,128,275 23,475,420
03-2016 12-2015 Change
$ 785,461 $ 713,652 71,809
3,901,982 4,013,216 (111,234)
3,852,946 3,990,802 (137,856)
14,965,761 6,505,083 8,460,678
620,617 821,045 (200,428)
902,580 934,005 (31,425)
$ 25,029,347 $ 16,977,803 8,051,544
$ 6,256,874 $ - 6,256,874
$ 6,256,874 $ - 6,256,874
$ 31,286,221 $ 16,977,803 14,308,418
$ 57,317,474 $ 48,150,472 9,167,002
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

Other

03-2016 12-2015
Provision computed at statutory rate (operations and realized gains/losses) $ 31,973,906 $ 175,126,506
Permanent differences:
Interest expense - 50,201
Dividend exclusion (29,187) (88,953)
Stock options 14,448 52,989
Company-owned life insurance (361,431) (1,561,825)
Tax exempt interest (178,992) (717,442)
Provision to return adjustments - (14,393)
Other (67,924) (103,857)
Total permanent differences (623,086) (2,383,280)
Timing adjustments:
Investment differences 9,077,458 12,686,660
Reserves (8,724,511) (2,905,522)
DAC tax adjustment 2,233,607 4,912,179
Accounts payable 187,455 328,030
Provision to return (primarily investment-related items) - (2,674,152)
Fixed assets 234,566 757,051
Prior years' IRS exam settlements - 548,539
Other 255,492 (717,876)
Total timing adjustments 3,264,067 12,934,909
Other adjustments
Unrealized loss on options 4,899,769

(54,829,239)

Total other adjustments 4,899,769 (54,829,239)
Federal income tax expense on operations and realized gains/losses $ 39,514,656 $ 130,848,896
Gross change in deferred tax asset
Timing adjustments (3,264,067) (12,934,909)
Impact of non-admitted assets 235,505 113,982
Unrealized gains/losses 6,781,292 (17,793,358)
Software development 123,333 221,043
Credit swaps - (1,522,500)
Other - (191,946)
Total change in deferred tax asset recorded directly to surplus 3,876,062 (32,107,688)
Total statutory income tax expense $ 43,390,718 $ 98,741,208
E. (1) The Company had no loss carry-forwards available for tax purposes.

(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
2016 $ 35,253,749 $ 4,214,611 $ 39,468,360
2015 $ 116,739,406 $ 15,702,050 $ 132,441,456
2014 $ 157,074,428 $ 14,299,474 $ 171,373,902

(3) At March 31, 2016, the Company had no deposits to disclose under Section 6603 of the Internal Revenue Service Code.

(1) The Company’s federal income tax return is consolidated with the following entities — No significant change.

(2) Tax allocation agreement — No significant change.

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.
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change.
Note 11 — Debt
A. The Company has no capital notes or reverse repurchase agreements outstanding.
B. Federal Home Loan Bank Agreements
(1) 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
$43.7 million of FHLB stock at March 31, 2016 and $40.7 million at December 31, 2015. The Company also posted collateral to
the FHLB of assets with a fair value of approximately $1,134.7 million as of March 31, 2016. 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.

(2) FHLB Capital Stock

a. The Company held 250,000 shares of Class B membership stock at March 31, 2016 and December 31, 2015, respectively.
The Company held 187,000 shares of activity stock at March 31, 2016 and 157,000 shares at December 31, 2015.

b.  The Company has no membership stock eligible for redemption.
(3) Collateral Pledged to FHLB

The maximum amount of collateral pledged to the FHLB during the period was $1,134.7 million at March 31, 2016 and $919.7
million at June 30, 2015.

(4) Borrowing from FHLB
a. The Company has accessed a total of $935.0 million as part of the funding agreement with the FHLB.

b.  The maximum amount of borrowings from the FHLB was $935.0 million at March 31, 2016 and $785.0 million at December
31, 2015.

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

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement
Benefit Plans

No significant change.

Note 13 — Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 — Contingencies

No significant change.
Note 15 — L eases
No significant change.

Note 16 — Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit
Risk

No significant change.

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

The Company has no reportable transactions.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

Not applicable.

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable.
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 — Fair Value Measurements

A.

(1) Fair Value Measurements at Reporting Date

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

Level 1 Level 2 Level 3 Total
Assets at fair value
Bonds:
U.S. Government and government agencies $ - $ - $ 14,672,103 $ 14,672,103

States, municipalities and political subdivisions - - - -
Foreign government - - - -
Residential mortgage-backed securites - 11,147 12 11,159
Commerical mortgage-backed securites - - - R
Asset backed-securities - -
All other bonds - 1,717,398

1,717,398

Total bonds - 1,728,545 14,672,115 16,400,660
Non-affiliated preferred stock - - - -
Non-affiliated common stock 361,695,263 9,166,776 165,215,119 536,077,158
Equity index call options - 266,254,789 - 266,254,789
Interest rate swaptions - 12,672,636 - 12,672,636
Total assets accounted for at fair value $ 361,695263 $ 289,822,746 $ 179,887,234 $ 831,405,243
(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
12/31/2015 Level 3 Level 3 Net Income Surplus Purchases Sales 3/31/2016
U.S Government and government agencies $ 14672103 3 -8 -8 -8 - 8 -8 - $ 14672103
Asset-backed securities - -
Residential mortgage-backed securities 70 - - - (58) - - 12
All other bonds - -
Non-affiliated preferred stock - - - - - - -
Non-affiliated common stock 175,544,054 - - (9,672,520) (1,754,165) 3,854,000 (2,756,250) 165,215,119
Total $ 190,216,227 $ - $ - $ (9672,520) $ (1,754,223) $ 3,854,000 $ (2,756,250) $ 179,887,234

B.

(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. 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)).

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

The Company has no additional fair value disclosures.
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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.

Aggregate Admitted

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

U.S. Government and

government agencies $ 44,836,748 % 42,516,194 % 1,053,594 $ 29,099,683 $ 14,683,471
States, municipalities and
political subdivisions 3,758,400,250 3,524,294,745 - 3,726,323,462 32,076,788

Foreign government 13,324,000 11,401,188 - 13,324,000 -
Residential mortgage-backed securites 2,489,802,040 2,255,787,855 - 2,326,674,876 163,127,164
Commerical mortgage-backed securites 1,710,218,578 1,633,219,470 - 1,677,597,283 32,621,295
Asset-backed securities 3,488,284,037 3,520,013,087 - 3,080,420,528 407,863,509

All other bonds 13,025,950,369 12,603,677,900 9,525,798 12,431,341,406 585,083,165
Total bonds $ 24530,816,022 $ 23,590,910,439 $ 10,579,392 $ 23,284,781,238 $  1,235,455,392
Non-affiliated preferred stock 59,139,560 57,984,738 22,938,013 14,870,000 21,331,547
Non-affiliated common stock 536,077,158 536,077,158 361,695,263 9,166,776 165,215,119
Mortgage loans 908,184,000 902,698,033 - - 908,184,000
Equity index call options 266,254,789 266,254,789 - 266,254,789 -
Interest rate swaptions 12,672,636 12,672,636 - 12,672,636 -
Policy loans 113,493,672 113,493,672 - - 113,493,672
Total financial assets $ 26,426,637,837 $ 25,480,091,465 $ 395,212,668 $ 23,587,745439 $  2,443,679,730

D. Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this classification.

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

No significant change.

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — 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 March 31, 2016. 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 March 31, 2016. None of the Company’s accident and health
contracts are subject to retrospective rating or experience refunds.

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

Not applicable.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change.

Note 32 — Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics

No significant change.

Note 33 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 — Separate Accounts

No significant change.

Note 35 — Loss/Claim Adjustment Expenses

No significant change.
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3.2
33

4.1
4.2
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6.6
7.1
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8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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:

GENERAL

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

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 Departments?

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]

2/3112011

NAT ]

1

2/3112011

1

0/26/2012

Yes| ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes| ]

Yes[X]

N/A[X]
NA[X]

No[X]

No[X]

No[ ]

1
Affiliate Name

2
Location (City, State)

FRB

0cC

FDIC

SEC

American Money Management Corporation

Cincinnati, OH

NO

NO

NO

YES

Great American Advisors

Cincinnati, OH

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?

QO

b
C

d

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

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended?

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

9.3 Have any provisions of the code of ethics been waived for any of the specified officers?

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

Qo8

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

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

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

Yes [ X]

Yes|[ ]

Yes| ]

No[ ]

No[X]

No[X]



Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
FINANCIAL

10.1
10.2

1.1

11.2

12.
13.

141

15.1
15.2

16.
16.1
16.2
16.3
17.

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: 89,737,056
Amount of real estate and mortgages held in short-term investments: 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 257,542,569 262,753,903
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 17,238,173 16,828,137
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 274,780,742 $ 279,582,040
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?
Yes[X] NoJ ]
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 3 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 Investment Analysis Office been followed? Yes[ ] No[X]

18.2 If no, list exceptions:

45632@AAT7 INDUSTRIAL PIPING 14.50% 12/13/2018: 535555772 LINKS GLOBAL HOLDINGS LLC 13.50% 7/23/2018: 680633270 LAI/OLG

FINANCE TL 14.00 6/30/2020
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

3.1
3.2
33
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

S BT o U 110570 o1 G
1.12  Residential mortgages 123,100,510
1.13  Commercial mortgages 779,597,528
1.14  Total MOrtgages i GOOA STANGING..........c.eveuiueieieieieie ettt ettt bbb st s bbb bbbttt bbb ses B, 902,698,038

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With TESIUCIUIEM TEIMS.........cu. ittt sttt b bbbt G

Long-term mortgage loans upon which interest is overdue more than three months

RGO - U 1103 (0 0T3O OO O OO OU OO
1.32 Residential mortgages
1.33  Commercial mortgages......

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

Long-term mortgage loans in process of foreclosure
1.41 Farm mortgages

1.42  Residential mortgages...
1.43  Commercial mortgages
144 Total MOrtgages iN PrOCESS OF FONBCIOSUIE. ........ruririieierrirrieerereieie st se et s bbb b bbbt e 0

Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..cviviieieiieieie ettt B, 902,698,038

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61  Farm mortgages....
1.62 Residential mortgages
1.63  Commercial mortgages
1.64  Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.1 ABH J0SS PEICENL. .....uurvererieiieeeeisessesesstseeessessssssessessessssssessesses s sseesas s ss e s s s e s s s ees e 8 s e s e e s e 8 s 8 e a8 e s o8 E R ee SRS eS8 e e RS R 8o e R e e e b e s s E e s en s e bres AeREesEsEinesesientansansiestentansestentanes
2.2 A&H cost containment percent
2.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health SAVINGS ACCOUNES?............ccieiiiiieiecieiie ettt b bbb bbb ae bbb e Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the repOrting date............cc.ccvviveveiicieieice ettt G
Do you act as an administrator for health Savings aCCOUNES?...........cccveviveieiciiese e Yes[ | No[X]

If yes, please provide the balance of the funds administered as of the reporting date

Qo9



Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2

D
Number

3

Effective
Date

1

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE

Q10




Statement as of March 31, 2016 of th

SCHE

E AT AMERICAN LIFE INSURANCE COM
U E T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 6 7
2 3
A&H Insurance
Premiums,
Including Policy
Active | Life Insurance Annuity Membership and Other Total Columns 2| Deposit-Type
States, Etc. Status Premiums Considerations Other Fees | Considerations through 5 Contracts
1. AlaDaMA.......ceceeeeeereeeeeeeeereeereseesenssssessssssssensesneene AL el 93,549 [........28,995,426 | ............... LR I R 29,115,296
2. AIASKA.....oeeeeessneeneesssneneen s BAK L L | 03,869 | 815,388 | s e | e
3. ANZONA..ecceerseesnressesssssnesssesssnssseeneA ol | e00000208,960 | A4TT1746 | e 211 | | e
4. ATKANSES.......covvirreierenieenssesnssnessseesssnesennnenno AR [l | veienend67,331 | 106,592,871 | oo 170 | e | s
5. California....
6. Colorado.......ccoervrrereiernereieinssnesssesesesesssssesenennen GO | ol | e 116,513 | 110,401,178 | 029,309 | o | e
7. CONNECHCUL......vvvrecreerrerseieiesesisensesiesississsensssssssessesenenneens O T [ evvenlns | ververennnnn 146,602 | ... 17,728,824 | oo 5,783 [ | v
8. Delaware........ccccovovvennnrieneneinesnssnenssssessssssesssssseneDE ol | eieinnnnn28,166 | 0 11,032,571 | e | s
9. District of Columbia.........ccoevererrerrerrernrsereriessssesessnnnnnens DG [l | e 13,910 | e 775,021 | e e | cvvenienns
10.
11, GEOIGIA....uecvereerieeiereresissssessessessssssesessssssssesssssessssssesessennensOA [ rvenlns | 00 359,613 | ........25,340,563 | cvoevireernnn 27,812 [ oo | v
12, HaWali...ooveeeeeenseseessseesssssesssssssssesessssssssesssssssens Bl vl |0 92,377 | i3 781,419 | s | e | e
13, 1dAN0....ececccesreeeerseseessseesssiessssssssssssssssseene D el | veeeeenn7,139 | 5,711,813 | 899 | | e
14, HlNOIS.....vverercvecrcriesireveresseeesssiesisesesesssssessssessssssssesessenell [ evveilns | verierinenn 378,837 | 10000.32,967,455 | oo 38,118 [ | v
15, Indiana.......cooeeveverereceeeenseseessssessesssssessssssesseennedlN [l | ie0000.97,262 1 .......36,500,157 | oo 81,568 [ oo | v
16, JOWAL..cocereeeeeceesseese e sesssssssesssssesssssssssessssssessessessl A [evvelns | veiveiinnnnn56,126 | 10000 11,998,779 | conin88,640 | oo | v
17, KaNSaS.....cocveecreeeseeesesssesesesssssssessssiessssssssssssssssssensee KO [ evelns | veiieninnnn66,538 | 1000011,904,303 | oo 77,599 [ | v
18, KentUCKY.....ocoveverervereeeseseseesesseeessesssssesssessssssssessennen KY [l | e 79,999 | ... 18,028,667 | ... 170,718 [ oo | v
19, LOUISIANA......coevcverreecieresseiesesesisesssessnsssssesssssessssssesenses kA [l | e 104,725 | 10000.31,241,098 | o576 [ | v
20, MaiNE......oovvercrereereseenseseresssiessesssssessssssessesssssssssessessessME [ ol | eviiiienn85,735 | 102,621,170 | 3,647 | e | i
21. cerneiesesnnessssssssessssssssssessssssessssssesessessenesMD [l | e 282,177 | 1t 19,878,573 | oo [ e | v
22. Massachusetts ......
23.  Michigan......... MU ] 130,747 45,495,500 | 3,996 [ | e
24, MINNESOLA.......ccrvereirrrereireiereierssenensessssenessssssessesssensenees N el | e 147,089 | 00 18,584,504 | oo TAT | [ e
25, MISSISSIPPI....civericrerecreiiiieeieecresseeesnereenssessseseresesseneneeMS o L | ii0000088,829 | 1 7,675,353 | e 142 | e | e
26. Missouri...... .
27.  Montana.
28.  Nebraska
29, NEVAGA......coieicieeee e s
30.  New Hampshire.........cocovvverevnerenenciesenessienessssiensenseenee NH ol | i 27,764 | 1. 6,828,409 | 23,355 | e [ e
31, NEW JEISEY..cuoiececieieesieeseiesesssssessessssenesssssssesesssssneens NG | el | 315,545 | 11....56,837,497 | i 3,731 | [ e
32, NEW MEXICO......coovereeiereiereriesessesessenessssnsesssssssensenees NM el | 87,772 | 104,030,789 | s | e | e
33.  New York....
34.  North Carolina rreereerenen852,920 | e | e
35.  North Dakota.........cccveveveeverereeeerseiiereeseeeseesssseesseseseeneee e ND | el | ii000.22,598 | 5 544, 918 .
36.  ONi0...cicieeceereeee e ssesssssesseeneeensOH | el | 000,249,890 | 58,191,529 | ..ccoe0eeree 21,409 | oo | e 58,462,828
37, OKIahOMA........coeveeveercvereeseeiersseeee s sesessssssssseneene el OK | o L | 199,651 | Lo 4,482,513 | ooeieeee 51,575 | e | i 4,739,739 | ..
38, OrEYON....cciteeierereereeessesesieesse s esssssssesssssssssessenseess s OR | el | 85,123 | i 16,515,100 | .oooeereeree 12,165 | oo | v 16,582,389 |..
39, Pennsylvania..........c.ccceeverereeveiesrenneeensesenesseessssseeeeed PA | el | 475,409 | L 90,203,778 | .ooeveereeree 11,223 | e | e 90,690,411 | ..
40. Rhode Island.. cWR el | 24,992 | 8,358,494 | ..oveeeeen 1481 | s | e 8,384,967 |..
41, South Caroling.........cccceveveevereescireressereereeessessessessseeeesen SC L evvei L | i 169,155 | Lo 31,671,795 | ..eeesr 186,635 | oo | e 32,027,584
42, South DaKOta.........ccorveeeeeerieeeireieeeeeeeeseesessesseesesensensensenOD vl | 18,509 | 1,414,520 | .oooieeeiee2,020 | oo | e 1,435,048
43, TENNESSEE.....ovreereeereeereererreerneenenseesnsnseseessssesssessesssssssssessesse IN [ eveelns | i 189,781 | i 39,934,058 | ... 164,258 | ...oovoeiririnens | e 40,288,097
44, TEXAS...ooereeereerereeeeeieeesesresseessssesssesessesssssesssssssessssseesensen N | evvenles | 001,208,931 | o 45,122,113 | coiieeeerea82,816 | oot | v 46,413,859
45, UtaN.ccssesssssnssssssssssssssseene U T [l | 056,130 | i 13,595,837 | cooireierenn23,827 | o | 13,675,793
48, VermMONt......ocoeeeceeeeieeeeeereeeeeeeeeeeeesessesseesessssssssesssnesieeeen VT vl | 15,929 | 1,698,461 | .oooveseeree5,930 | oo [ e 1,720,319
47, VIrQiNIA.. ..o sesssssesssssssessseseeseenee VA vl | 381,643 | 24,917,547
48, Washington.........cccoceveveeneercreseeseseesseeeeseesessseeeeeeeeen WA Ll | e 163,014 |, 31,102,271
49, West Virginia........cocoeveveerreerereseenieseesieeeesesseeessseneeneenen WV Ll [ 42,521 | 8,683,525 .
50, WISCONSIN......coveereirrerererrereeesieiesreseesnsesenssssssessssssessesesenee e WH il | 122,847 | 19,554,932 103, 978 .
51.  Wyoming............ .89 |..
52, AMENCaN SAMOA.........cccceveverrerereriereeersereerssssessssssesseseerens s | et N | e e
53.  Guam.............
54, PUEIO RICO.......cveieeicvceie et
55.  US Virgin ISIands..........c.oeureenrereerrenirnieneereieensensieessessseseeneenees
56. Northern Mariana Islands... .
57. Canada.......cccccooereunene. ..
58.  Aggregate Other Alien.........cccovvrrrernnrrernennenensenrnnrerrennsnd OT e XXX | it (6,997) | e 804,346 | ..oooovierinninnenn0 | e
59, SUBLOAL....ceeceeceeecece e s ..1,233,219,641 | .......... 2,045,749 | oo 0
90. Reporting entity contributions for employee benefit plans..........c.. | ... XXX | oo [ | ceseneinsisesssnsennens | reereeseesnsensesssnnes
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES...........cccevveerereeree s e XXX e | e | e | o | o [0
92.  Dividends or refunds applied to shorten endowment or
premium paying PEMOQ. ..o eseeseseseeseeseeas c e XXX e | e | e | e | e [0
93.  Premium or annuity considerations waived under disability
or other contract ProviSiONS...........cceeerreeineniseereseeeeeseeene e XXX e 30, 320 ....................................................
94.  Aggregate other amounts not allocable by State... . .0 0
95.  Totals (Direct BUSINESS).........ccoevveerererrrierernnes ...1,233,219,641 .3,234,660
96.  Plus Reinsurance ASSUMEM..........ccoveerrrerevenereeneenenneneeeneenennnes | ooe XXX | 0000 1,639,485 | v 155,096
97.  Totals (All Business)........... ...1,233,374,737
98. Less Reinsurance Ceded XXX 7,537,880 | e 9,510
99. Totals (All Business) less Reinsurance Ceded.............ccceoeunnnee. ..1,233,365,226 | .............832,444 | .....................0 | .1,238,840,641 | ........ 3,226,609
DETAILS OF WRITE-INS
58001. XXX s (6,997) oo 804,346 | ....oooveeeerrrereeies | eereeereereesnsseeienns | cnrrenins 797,349 | ..o
58002.
58003. .
58998. Summary of remaining write-ins for line 58 from overflow page... | ....
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........
94071, oot | 2o
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 Domicilie RRG ( ) - Registered - Non-domiciled RRGs; (Q) - Qualified -

(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)

Q1

1

Qual|f|ed or Accredited Reinsurer;




Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.

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 98-1073776
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 March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Financial Resources, Inc. »

L

L

I

AAG Insurance Agency, Inc.

Ceres Group, Inc.
Continental General Corporation
QQAgency of Texas, Inc.

Great American Advisors, Inc.

Great American Life Insurance Company *

Aerielle IP Holdings, LLC »

Aerielle, LLC »

Annuity Investors Life Insurance Company *

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

Bay Bridge Marina Management, LLC (85%)

Brothers Management, LLC (99%)

FT Liquidation, LLC

GA Key Lime, 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.

Great American Holding, Inc.

o

* Denotes insurer

Agricultural Services, LLC
American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
GAI Australia Pty Ltd
Great American International Insurance Limited *
Mid-Continent Casualty Company *
Mid-Continent Assurance Company *

Mid-Continent 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

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
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
OH 47-5618395
MD 20-4604276
FL 45-5565693
OH 31-1391777
FL 45-1144095
OH 26-3260520
OH 45-0252531 67083
MD 52-2179330
OH 42-1575938
OH 27-3062314
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 March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

Americ

Part 1 - Organizational Chart

an Financial Group, Inc.

Great American Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation (80%)

\

Brothers Pennsylvanian Corporation
Brothers Property Management Corporation

Crescent Centre Apartments »

Crop Managers Insurance Agency, Inc.

Dempsey & Siders Agency, Inc.

Eden Park Insurance Brokers, Inc.

El Aguila, Compafiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)

Farmers Crop Insurance Alliance, Inc.

FCIA Management Company, Inc.

Foreign Credit Insurance Association @

GAI Mexico Holdings, LLC

GAIl Warranty Company

GAIl Warranty Company of Florida

GAIl Warranty Company of Canada Inc.

Global Premier Finance Company

Great American Agency of Texas, Inc.

Great American Alliance Insurance Company *

Great American Assurance Company *

Great American Casualty Insurance Company *

Great American Contemporary Insurance Company *

Great American E & S Insurance Company *

Great American Fidelity Insurance Company *

Great American Insurance Agency, Inc.

Great American Insurance Company of New York *

Great American Lloyd's Insurance Company * @

Great American Lloyd's, Inc.

Great American Management Services, Inc.

Great American Protection Insurance Company *

Great American Re Inc.

Great American Security Insurance Company *

Great American Spirit Insurance Company *

Insurance (GB) Limited *

Key Largo Group, Inc.

National Interstate Corporation (51%)

* Denotes insurer

American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd.
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC
PLLS Canada Insurance Brokers Inc. (49%)
Professional Risk Brokers, Inc.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.
Three East Fourth, Inc.

@ 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

Q12.2

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
OH 31-0501234 16691
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
OH 20-4498054
KS 31-1277904
OH 31-0589001
CA 31-1341668
MEX
MEX
KS 39-1404033
NY 13-3628555
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
CAN
OH 61-1329718
TX 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
TX 31-0974853 38024
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
GBR
FL 59-1263251
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
VIR 66-0660039
OH 34-1607396
SC
OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631
OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054
OH 46-4570914
CAN 871850814
IL 31-1293064
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327




Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10

€10

1 2 3 4 5 6 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| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
31-1544320.. | ...ccoovvvrennnne. 0000944707 |NYSE................. American Financial Group, InC.........cocvevrevvinreneinnee | OHueieiicie [UIP e [ ceneseeseeeseeneeessnenseennsees | OWNEISNID. o v [ | eeseesenens

31-6549738.. | ..o | e | e American Financial Capital Trust Il...........ccccocvvrvrninnee
16-6543606.. | .....ovvvreerens | vt | e American Financial Capital Trust Ill..........cccocovrvvninnee
... | 16-6543609.. . | American Financial Capital Trust IV...
... | 31-0996797.. . | American Financial Enterprises, Inc......
.. | 31-0828578.. . | American Money Management Corporation..
27-1577326.. American Real Estate Capital Company, LLC..............
27-2829629.. | oo | ereeeeteteieees | erereree e MidMarket Capital Partners, LLC
412112001 | covorreees e s APU Holding Company............cccvcuevnrnemriereneenrerenes
23-6000765.. | ..vcvvereererries | errrrerrrsererens [ ereevsieisrsseeesnens American Premier Underwriters, INC...........ccccoueverrnnes
.. |23-6297584.. . | The Associates of the Jersey Company.
37-1094159.. Cal Coal, INC....eeeececececcccccccccec e
95-2802826.. Great Southwest Corporation.............ccceereereerereneeriens
35-6001691.. The Indianapolis Union Railway Company..................
13-6400464.. Lehigh Valley Railroad Company............ccccreeverrereuneene
... | 46-1665396.. . | Pennsylvania Lehigh Oil & Gas Holdings LLC...

... | 20-1548213.. . | Magnolia Alabama Holdings, Inc...............
..|20-1574094.. . | Magnolia Alabama Holdings LLC...
46-1852532.. Michigan Oil & Gas Holdings, LLC.........cccccocovrerrvenenne
46-1480078.. Ohio Oil & Gas Holdings, LLC
... | 13-6021353.. . | The Owasco River Railway, Inc
... | 31-1236926.. . |PCC Real Estate, Inc.........
.| 76-0080537..

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

...100.000 | American Financial Group, InC........ | ..ccevenee.
...100.000 | American Financial Group, InC........ | ..cccovenee.
. | American Financial Group, Inc.... ...100.000 | American Financial Group, Inc...
. | American Financial Group, Inc.... ...100.000 | American Financial Group, Inc...
. | American Financial Group, Inc................ . i ...100.000 | American Financial Group, Inc... .
American Money Management Corporation........ Ownership........ | ..... 80.000 | American Financial Group, INC........ | .eoeeeeeee.
American Money Management Corporation........ Ownership......... | ..... 65.000 | American Financial Group, Inc........ |..cccenne.
American Financial Group, INC..........ccccvvniurenee Ownership......... ...100.000 | American Financial Group, Inc........ | ..ccccovence.
APU Holding Company..........ccceereuneeneerneenenns Ownership......... ...100.000 | American Financial Group, InC........ | .cccoeereene
.| American Premier Underwriters, Inc . | Ownership ...100.000 | American Financial Group, Inc... "
American Premier Underwriters, Inc.... Ownership......... ...100.000 | American Financial Group, IncC........ | .cccveeneene
American Premier Underwriters, Inc.... Ownership......... ...100.000 | American Financial Group, InC........ | ..cocoeereene
American Premier Underwriters, Inc.... Ownership......... ...100.000 | American Financial Group, InC........ |.cccveereene
American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, Inc........ |.ccccceune.
.| Lehigh Valley Railroad Company.... ...100.000 | American Financial Group, Inc...
.| American Premier Underwriters, Inc ...100.000 | American Financial Group, Inc...
.| Magnolia Alabama Holdings, Inc..... . ...100.000 | American Financial Group, Inc...
American Premier Underwriters, Inc.... . | Ownership......... ...100.000 | American Financial Group, Inc
American Premier Underwriters, Inc.... Ownership......... ...100.000 | American Financial Group, Inc
.| American Premier Underwriters, Inc ...100.000 | American Financial Group, Inc...
.| American Premier Underwriters, Inc ...100.000 | American Financial Group, Inc...

. . | PCC Technical Industries, Inc .| American Premier Underwriters, Inc ...100.000 | American Financial Group, Inc... .
31-1388401.. PCC Maryland Realty Corp PCC Technical Industries, Inc. Ownership......... ...100.000 | American Financial Group, Inc........ | .ccccoeunne
06-1209709.. [ ..vreveerrreeree | cerrerrrreereireens v Penn Central Energy Management Company............... American Premier Underwriters, Inc.... Ownership......... ...100.000 | American Financial Group, InC........ | ..cccoeuneene
23-1537928.. | .o | e et Penn TOWErS, INC.....c.cuviveeieiiicecicecece s American Premier Underwriters, Inc.... Ownership......... ...100.000 | American Financial Group, Inc........ |.ccccoeunne
46-3246684.. Pennsylvania Oil & Gas Holdings, LLC.............ccceo...... American Premier Underwriters, Inc.... Ownership......... ...100.000 | American Financial Group, Inc........ | .cccccoeuee.

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

. | Ownership American Financial Group, Inc...
Ownership American Financial Group, Inc........ |.ccceuinee
Ownership......... ...100.000 | American Financial Group, Inc........ | .cccccoeunne
Ownership......... ...100.000 | American Financial Group, Inc........ |.ccccoeunne

.| 23-6000766.. . | Pennsylvania-Reading Seashore Lines
23-6207599.. Pittsburgh and Cross Creek Railroad Company............
23-1707450.. | oo | e e Terminal Realty Penn Co........cccooevviieniiecncceinns
23-1675796.. | ovcvevreeeeiries | cerrereiriseieiens e Waynesburg Southern Railroad Company...................

98-1073776.. GAl Insurance Company, Ltd.........ccccoveerennriennns APU Holding Company.... Ownership......... ...100.000 | American Financial Group, Inc........ |.ccccoeunne
JROT POTT . | Great American Specialty & Affinity Limited.. .|APU Holding Company. Ownership ...100.000 | American Financial Group, Inc...
... | 31-1446308.. . |Hangar Acquisition COrp..........ccoevuernienniereisisennns .|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.. Premier Lease & Loan Services of Canada, Inc............ APU Holding Company.... Ownership......... ...100.000 | American Financial Group, Inc........ | .ccccoeuene
31-1262960.. | ..o | errereirireieieis [ e Risico Management Corporation.............cccccouvevevricennne APU Holding Company .. | Ownership......... ...100.000 | American Financial Group, Inc........ |.cccooeunne
31-0823725.. | oo | e e Dixie Terminal Corporation...............c.cevevererrerseeninns American Financial Group, Inc. ... | Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoeuee.
98-0606803.. GAl Holding Bermuda Ltd American Financial Group, Inc. ..| Ownership......... ...100.000 | American Financial Group, Inc........ | .ccccoeunne

.. |98-0556144..

. | GAI Indemnity, Ltd .
Marketform Group Limited...........cccooerieiniinnirienns
..................................................................................... Marketform Holdings Limited.............ccoevieierrereinnnnns
98-0412245.. | ..o | e e Lavenham Underwriting Limited...........cccccoocvirierrirnnnae

GAl Holding Bermuda Ltd.... Ownership ...100.000 | American Financial Group, Inc... .
GAl Holding Bermuda Ltd...........cccoeovriiiiniininnns Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoeuen.
Marketform Group Limited Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoeuna.
Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc........ | ..cccoeunee.
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Marketform Hong Kong Limited............ccccoovveieinnnen. NIA..ccooee Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc........ |.cccccoeunne

. | Marketform Limited................ .[NIA... .| Marketform Holdings Limited... Ownership ...100.000 | American Financial Group, Inc...

. | Gabinete Marketform SL........ ... INIA... .| Marketform Limited.. Ownership ...100.000 | American Financial Group, Inc...

. | Marketform Australia Pty Limited... . [NIA... .| Marketform Limited.. Ownership ...100.000 | American Financial Group, Inc... .
Studio Marketform SRL NIA.....ccccon... Marketform Limited Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoeuee.
Marketform Management Services Limited................... GBR.......... NIA. .o Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoenee.
Marketform Managing Agency Limited.............ccccoou.... GBR.......... NIA.....cccoone.. Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoeuen.
Sampford Underwriting Limited............cccoocevvrivireinnne Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoeuee.

. | Marketform Trust Company Limited... .. |Marketform Group Limited Ownership ...100.000 | American Financial Group, Inc...

............. 06-1356481... [ ..cocvvvererrens | cerrereeireiens | eoveissieiseiseennnen. | Great American Financial Resources, Inc..................... | DE............ |UDP............. | American Financial Group, Inc............................ | Ownership......... | ...100.000 | American Financial Group, Inc.
............. 311422717 [ oo | cevveveiesieiees | eveerieieecsnenee. | AAG InsUrance Agency, INC.....vveveceivevceniveieseiennens Great American Financial Resources, Inc........... | Ownership......... | ...100.000 |American Financial Group, InC........ | .cccccevv.e

............. 34-1017531.. [ oo | ceveveeireinees [eveenenressienieneeens | CEIES GIOUP, INCuiviivieiie e Great American Financial Resources, Inc........... | Ownership......... | ...100.000 |American Financial Group, InC........ | .ccccccvvven
............. A7-0717079.. | cevevveevereens | cevrerreisienieins | eveisessieeennennnn. | CONtinental General Corporation Ceres Group, Inc Ownership......... | ...100.000 | American Financial Group, InC........ | .ccccccevv...
... | 34-1947042.. . | QQAgency of Texas, Inc............ . .| Ceres Group, INC.......ccocvrvrrrirrrens ...100.000 | American Financial Group, Inc...
. [ 31-1395344.. . | Great American Advisors, Inc. .| Great American Financial Resources, Inc... ...100.000 | American Financial Group, Inc...
.. | American Financial Group, Inc... . 113-1935920.. . | Great American Life Insurance Company.. .| Great American Financial Resources, Inc... ...100.000 | American Financial Group, Inc...

............. 45-2969767 ..
............. 26-4391696..
.131-1021738..
... | 27-4078277..
.. |27-0513333..
20-1246122..
45-3988240..

Aerielle IP Holdings, LLC........cocovvieirerieereisieienns
Aerielle, LLC.....oovovceeeeeeeceeeeeceeeeee e
. | Annuity Investors Life Insurance Company.
. | Bay Bridge Marina Hemingway's Restaurant, LLC
. | Bay Bridge Marina Management, LLC
Brothers Management, LLC...........cccooovvrvieieriennennns
FT Liquidation, LLC....

Great American Life Insurance Company........... Ownership
Great American Life Insurance Company. Ownership
.| Great American Life Insurance Company.
.| Great American Life Insurance Company.
.| Great American Life Insurance Company.
Great American Life Insurance Company........... Ownership
Great American Life Insurance Company........... Ownership

American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc...
American Financial Group, Inc...
American Financial Group, Inc........ | .cocveunea.
American Financial Group, InC........ | .cocveuene

.. | American Financial Group, Inc...

47-5618395.. GA Key Lime, LLC Great American Life Insurance Company........... Ownership American Financial Group, Inc........ 2
20-4604276.. GALIC - Bay Bridge Marina, LLC..........ccccoevivirerreirnnns Great American Life Insurance Company........... Ownership American Financial Group, Inc.

.. | 45-5565693.. . | GALIC - Sorrento, LLC .| Great American Life Insurance Company. Ownership American Financial Group, Inc... .
31-1391777.. GALIC Brothers, Inc Great American Life Insurance Company........... Ownership American Financial Group, IncC........ | .cocveeneae
45-1144095.. GALIC Pointe, LLC......coovvereierieieseeeseieseeieennns Great American Life Insurance Company........... Ownership American Financial Group, Inc........ 2
26-3260520.. Manhattan National Holding Corporation...................... Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, InC........ |..cocrvnnene

. |45-0252531.. Manhattan National Life Insurance Company.... Manhattan National Holding Corporation............ Ownership......... ...100.000 | American Financial Group, Inc

. | Skipjack Marina Corp.......c.ccveurerrrrerieniens R .| Great American Life Insurance Company.
. | Great American Holding, Inc.. . .| American Financial Group, Inc............

. | Agricultural Services, LLC .| Great American Holding, Inc...
American Empire Surplus Lines Insurance Company...

o |52-2179330..
... |42-1575938..
... | 27-3062314..

. 131-0912199..

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

...... Americ:

an Financial Group, Inc Great American Holding, Inc
American Empire Surplus Lines Insurance
0084...... American Financial Group, Inc | 31-0973761.. [ oo s | e American Empire Insurance Company...........c.cc.coeeu. OH......c..... A Company Ownership......... ...100.000 | American Financial Group, InC........ | ..cccovenee.
.............. 59-1671722.. | ..vovevverrcres | cerereerevieinein | vevveiseirereeeneenene. | AMerican Empire Underwriters, Inc.........cocoveevvevvicnes | TXeeivvnene [NIAL............. | American Empire Insurance Company................ | Ownership......... | ...100.000 | American Financial Group, InC........ | .ccoceeenee
................................................................................................... GAl Australia Pty Ltd..........ccccoevevcnincvcrcerinescrerenennens [AUSLL..coo. | NIA............... | Great American Holding, Inc ... | Ownership......... | ...100.000 | American Financial Group, InC........ | ..c.covenee.
.............. AA-1784136. | ..coocvcereirees | cerreirenireisnins [ eevesiiereseieennn. | Great American International Insurance Limited........... | IRL............ | IA................. | Great American Holding, Inc ....| Ownership......... | ...100.000 | American Financial Group, InC........ | .ccerreeee.
0084...... American Financial Group, Inc . | 73-0556513.. Mid-Continent Casualty Company..........c.cceunierernenae OH......c..... A s Great American Holding, Inc ..| Ownership......... ...100.000 | American Financial Group, InC........ | ..cccevenee.

0084...... American Financial Group, Inc... .| 73-1406844..
0084...... American Financial Group, Inc... . | 38-3803661..
................................................................ 30-0571535..
. | 73-0773259..

. | Mid-Continent Assurance Company............cccovueeurennene
. | Mid-Continent Excess and Surplus Insurance Company|
. |Mid-Continent Specialty Insurance Services, Inc..........
Oklahoma Surety Company..........cocoveereereeeneenenenns

.... |Mid-Continent Casualty Company...
... | Mid-Continent Casualty Company...

.. |Mid-Continent Casualty Company...
Mid-Continent Casualty Company

...100.000 | American Financial Group, Inc...
...100.000 | American Financial Group, Inc...
...100.000 | American Financial Group, Inc... .
...100.000 | American Financial Group, InC........ | .cocreeveene
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0084...... American Financial Group, Inc 22179... 195-2801326.. [ ..ocveerererris | cerrrreieniriees | e Republic Indemnity Company of America Great American Holding, INC.........ccccoevvivrinines Ownership......... ...100.000 | American Financial Group, Inc........ |.cccccoeunne
...... American Financial Group, Inc... ..|43753... [31-1054123.. . | Republic Indemnity Company of California. . |Republic Indemnity Company of America... Ownership ...100.000 | American Financial Group, Inc...
... | 59-1683711.. . | Summit Consulting, LLC............ .| Great American Holding, Inc Ownership ...100.000 | American Financial Group, Inc...
.. |59-3385208.. . | Heritage Summit Healthcare, LLC. .| Summit Consulting, LLC...... Ownership ...100.000 | American Financial Group, Inc...

............. 59-3409855..

Great American Holding, INC..........cccocvvvrivirnennes Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoeuee.

.............. Summit Holding Southeast, Inc
0084...... American Financial Group, Inc 10701... [59-1835212.. | .ovvvveevrreirires [ errereerieieiees v Bridgefield Employers Insurance Company. Summit Holding Southeast, Inc..............ccevneee. Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoenee.
0084...... American Financial Group, Inc. 10335... [59-3269531... [ ..coovvrvereirees | oo [ Bridgefield Casualty Insurance Company. Bridgefield Employers Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoeuen.

0084...... American Financial Group, Inc 16691... {31-0501234.. Great American Insurance Company. American Financial Group, InC...........c.ccceuevenee. Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoeuee.

.. | 45-2969767... . | Aerielle IP Holdings, LLC .| Great American Insurance Company.. Ownership American Financial Group, Inc...
26-4391696.. Aerielle, LLC Great American Insurance Company.................. Ownership American Financial Group, Inc.
31-14B3075.. | oo | e [ American Signature Underwriters, InC............cccccueunnne Great American Insurance Company.................. Ownership American Financial Group, Inc........ | .cccoeuua.
59-2840291... [ ..voevvveereireen | cerererienreinnies [ cnnenennenieisinnes Brothers Property Corporation.............ccceevereveenieenens Great American Insurance Company.................. Ownership American Financial Group, Inc........ | .cocveuene

25-1754638..
... | 59-2840294..
.. | 20-4498054..

Brothers Pennsylvanian Corporation..............c.c.c.....
. | Brothers Property Management Corporation.
. . | Crescent Centre Apartments.....................
.. |31-1277904.. . | Crop Managers Insurance Agency, Inc..
31-0589001.. Dempsey & Siders Agency, INC.........ccovvvereeiriiennnn.
B1-1341668.. | ..oveveeevieies | e [ Eden Park Insurance Brokers, INC...........cccccuvevvrvennne.
............ . | El Aguila, Compariia de Seguros, S.A. de C.V..
................. . | Financiadora de Primas Condor, S.A. de C.V...
.. | 39-1404033.. . | Farmers Crop Insurance Alliance, Inc....
13-3628555.. | ..vecvvveieirins et [ e FCIA Management Company, Inc.

Brothers Property Corporation
.| Brothers Property Corporation.....
.| Great American Insurance Company..
.| Great American Insurance Company..
Great American Insurance Company.................. Ownership
Great American Insurance Company.................. Ownership
Great American Insurance Company. .
.| EI Aguila, Compafiia de Seguros, S.A. de C.V

.| Great American Insurance Company
Great American Insurance Company.................. Ownership.........

Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoeuee.
...100.000 | American Financial Group, Inc...
...100.000 | American Financial Group, Inc...
...100.000 | American Financial Group, Inc...
...100.000 | American Financial Group, Inc
...100.000 | American Financial Group, Inc
...100.000 | American Financial Group, Inc...
..... 99.000 | American Financial Group, Inc...
...100.000 | American Financial Group, Inc...
...100.000 | American Financial Group, Inc........ |..cccovene

..................................................................................... Foreign Credit Insurance Association................cereeneee Great American Insurance Company.................. | Management..... |................. | American Financial Group, Inc........ [3...........

47-5618395.. [ .oovrevveeereirees | cerererieieinnins [ v GA Key Lime, LLC.....cvevreecseeseeseeeeeinie Great American Insurance Company.................. Ownership......... | ..... 50.000 |American Financial Group, Inc........ 2

81-0814136.. GAl Mexico Holdings, LLC Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, IncC........ |..cccveneene
.. |31-1753938.. . | GAI Warranty Company. .| Great American Insurance Company.. . | Ownership ...100.000 | American Financial Group, Inc...

31-1765544.. GAl Warranty Company..........cceceervrereenreneennes Ownership......... ...100.000 | American Financial Group, InC........ |.cocveeeene
Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, IncC........ |..cccveene
Great American Insurance Company.................. Ownership......... | ..... 35.000 |American Financial Group, Inc........ 2
Great American Insurance Company.................. Ownership........ | ..... 35.000 |American Financial Group, Inc........ 2
.| Great American Insurance Company.. ...100.000 | American Financial Group, Inc...
.| Great American Insurance Company.. ...100.000 | American Financial Group, Inc...
. | Great American Insurance Company.. ...100.000 | American Financial Group, Inc...
Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc.

GAl Warranty Company of Florida............ccoeevirinines
GAl Warranty Company of Canada InC...........c.cccc.ve...
GALIC - Sorrento, LLC........coovvvvivicicccee e
GALIC Pointe, LLC
. | Global Premier Finance Company.....
. | Great American Agency of Texas, Inc.......

. | Great American Alliance Insurance Company...
Great American Assurance Company............cc.coeuenes

45-5565693..
45-1144095..
... |61-1329718..
woor | 14-2693636..
. |95-1542353..
. | 15-6020948..

...... American Financial Group, Inc...
0084...... American Financial Group, Inc

0084...... American Financial Group, Inc . |161-0983091.. Great American Casualty Insurance Company............. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc

................................................................ 31-1228726.. . | Great American Claims Services, Inc ... | Great American Insurance Company.. ...100.000 | American Financial Group, Inc...
0084...... American Financial Group, Inc... . | 36-4079497 .. . | Great American Contemporary Insurance Company..... .. | Great American Insurance Company.. ...100.000 | American Financial Group, Inc...
0084...... American Financial Group, Inc... . 131-0954439.. . | Great American E & S Insurance Company. . | Great American Insurance Company.. ...100.000 | American Financial Group, Inc...

Great American Fidelity Insurance Company................ Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, InC........ | ..ccevenee.

0084...... American Financial Group, Inc . |31-1036473..

.............. 31-1652643.. | ... | e | v | Great American Insurance Agency, INC.........c.veeenenes Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ |..ccccveuuee

0084...... American Financial Group, Inc | 13-5539046.. [ ... e e Great American Insurance Company of New York........ Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........ | ..cccccvenee.

0084...... American Financial Group, Inc . |31-0974853.. Great American Lloyd's Insurance Company................ Great American Insurance Company............c..c.. | Other.cocivives | v American Financial Group, Inc........ 4.
.. |31-1073664.. . | Great American Lloyd's, Inc. .| Great American Insurance Company.. ...100.000 | American Financial Group, Inc...

31-0856644... | ... | cerereierieineis | e Great American Management Services, Inc.................. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........ | ..ccccvene..
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0084...... American Financial Group, Inc 38580... | 31-1288778.. [ ..oeveeieeris v | e Great American Protection Insurance Company........... Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........ |.cccccoeunne
............................................................................. 31-0918893.. . | Great American Re INC......cc.ceevievreiccinieinnns .. | Great American Insurance Company.. ...100.000 | American Financial Group, Inc...
0084...... American Financial Group, Inc... 31135... | 31-1209419.. . | Great American Security Insurance Company... . | Great American Insurance Company.. ...100.000 | American Financial Group, Inc...
0084...... American Financial Group, Inc... 33723... | 31-1237970.. | .. . | Great American Spirit Insurance Company.... . | Great American Insurance Company.. ...100.000 | American Financial Group, Inc...
........................... AA-1120817. Insurance (GB) Limited...........cccoevevieririeiereiennenn. Great American Insurance Company.................. | Ownership......... | ...100.000 |American Financial Group, InC........ | .ccccceev.e
59-1263251.. | oo | errereirinieieis [ e Key Largo Group, INC......ccvevevviveveniieieseiesen e Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoenee.
34-160739%.. | ..coovvvirinee 0001301106 NASDAQ............ National Interstate Corporation..............coceeveeniereenen. Great American Insurance Company................. Ownership........ | ... 51.000 | American Financial Group, InC........ | .coeuueee.
34-1899058.. | ...voververeerines | errereiriseieiees [ e American Highways Insurance Agency, Inc National Interstate Corporation................cc.euneee Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoeuee.
.| 31-1548235.. . | Explorer RV Insurance Agency, Inc. .| National Interstate Corporation . | Ownership ...100.000 | American Financial Group, Inc...
98-0191335.. Hudson Indemnity, Ltd..........cccovivniiniieneene National Interstate Corporation................cceunene Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoeuen.
66-0660039.. Hudson Management Group, Ltd............ccccccoeuriuninnnes National Interstate Corporation................cc.euneee Ownership......... ...100.000 | American Financial Group, Inc........ |..cccoeuen.
34-1607396.. National Interstate Insurance Agency, Inc.................... National Interstate Corporation.............c.cceunne Ownership......... ...100.000 | American Financial Group, InC........ |..cccvvuneee
36-4670968.. Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, Inc........... Management..... | ..c.cccoevenines American Financial Group, Inc........ [T
0084...... American Financial Group, Inc... 32620... | 34-1607395.. . | National Interstate Insurance Company............cc.ccevue. . |National Interstate Corporation............... Ownership.... ...100.000 | American Financial Group, Inc...
0084...... American Financial Group, Inc... 11051... {99-0345306.. . | National Interstate Insurance Company of Hawaii, Inc.. . | National Interstate Insurance Company.. 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 . 195-3623282.. Triumphe Casualty Company.........cccceeeieverieereienns National Interstate Insurance Company Ownership......... ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc [86-0114294.. | ..o [ [ Vanliner Insurance CoOmMpPany..........cocvvveveeeerrenieennens National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc
.... | 20-5546054.. . | Safety Claims & Litigation Services, LLC.. .| National Interstate Corporation........ Ownership ...100.000 | American Financial Group, Inc...
... |46-4570914.. . | Safety, Claims and Litigation Services, LLC.. .| National Interstate Corporation.... Ownership ...100.000 | American Financial Group, Inc...
.. |871850814... . | PLLS Canada Insurance Brokers Inc..... .| Great American Insurance Company.. ... | Ownership......... | ... 49.000 | American Financial Group, Inc...
31-1293064.. Professional Risk Brokers, Inc Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........ |..cccovene
............. 31-0686194.. | .....ooovvvevviees [ eeereeeeeiees | cevrveeeisieineneneeeen.. | ONE East Fourth, Inc. American Financial Group, Inc. ..| Ownership......... | ...100.000 | American Financial Group, INC........ | ecerevee.
............. 31-0883227.. | ..ovevvvererrees | cerereieireiieins | evevsieiseneienennn. | Pioneer Carpet Mills, Inc. American Financial Group, Inc. ....| Ownership......... | ...100.000 | American Financial Group, INC........ | .ccccevvvne
............. 31-1119320.. | oo [ erereirneieinnes | vevveeenreniesseniecnees | TEJ HOIINGS, INCoviviiviie e American Financial Group, Inc. ..| Ownership......... | ...100.000 | American Financial Group, INC........ | .cceveeee.
............. 31-0728327.. | .ovveeeeeeeees | eeeeeeeeieies | evveeveeeninivininenenen. | THree East Fourth, INC....eevevveeeccccccccceee American Financial Group, Inc. ..| Ownership......... | ...100.000 | American Financial Group, Inc........ | .............
Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned.




Statement as of March 31, 2016 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. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

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

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

the state of domicile and electronically with the NAIC? NO
6. Will 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. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

N o ok WD

Bar Code:

* 6 331220164 900O0O0TO0 1 = * 6 33122 0164470000 1 =
*~ 6 33122016 3650000 1 = * 6 3312 2 016448 0000 1 =
*» 6 3312 2 0164450000 1 = * 6 3312 2 01644 90000 1 =
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURAN(_:E COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. Interest rate swap collateral receivable
2505. Inventory and prepaid assets on real estate holdings...
2506. Accounts receivable............cccoevierirennee
2597. Summary of remaining write-ins for Line 2

Additional Write-ins for Summary of Operations:

............... 14,096,957

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304. Miscellaneous income 8,001 | 8,101 | oo 249,227
08.305. Gain on sale of real estate ...4,786,604
08.397.  Summary of remaining Write-ins fOr LINE 8.3...........ccoviuiiereriieiseeeesieessiesesesisssesessssssesssesssssssessessssessessnssnsessssnes | eonsensenesensensessn8,007 | eoriirerisrenns 4,794,705
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Statement as of March 31, 2016 of the GREAT A

ERICAN LIFE INSURANCE
SCHEDU EA VE

Real Estate

C
RIFICATION

OMPANY

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEN 31 Of PHIOr YEAI.........cvcvcveeiiercieeeiese et ses st s st s s bs s sasans | evessassessssssssssssesans 85,183,351 | oo 83,994,410
2. Cost of acquired:

2.1 Actual COSt @t IME Of ACQUISIION. .......u.reriererireireciscirie sttt sttt s s st ensnes | nebsessassnssessastensnssestensanssnssessants | sesestessssssnssessasssnssnssantanssessessaneas

2.2 Additional investment made after aCUISIION. ...........c.iueieiciicie et nsntes | saessesesssses et saees 2,931,255 | oo 11,229,299
3. Current year Change iN NCUMDIANCES............ccovueveeverieeesee ettt ettt s s s s s s s s s sae st ses e s bssessesssssssessssnsas | sebessessssissesssssssesssssssasssssessnsastans | stessesssessessssssssssesssssssessessnsessesas
4. Total gain (I0SS) ON GISPOSAIS...........cvuivriviieiiciiieie ettt bbbttt bbb s st entensetas | sessessssssessessnsansessesas 1,941,166 | oo 6,159,366
5. Deduct amounts receiVEd ON QISPOSAIS..........cccvveveviirireiiieiesie ettt bbb bbb ss b bnsebesans | sssebessstesesssaesasnaesns 3,365,759 | oo 13,166,469
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized v |
8. Deduct CUITENE YEAI'S AEPIECIALION. .......c..eererrerieeceeise ettt et bbbttt sessentans | fanbssssnsessssssnssenssntnenns 759,960
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). .85,930,055
10. Deduct total nonadmitted amounts.............cccceuercvrerierrerninennns |
11. Statement value at end of current period (Ling 9 MINUS LINE 10).........cciviuiiiieiisieisiessisetsseesessssesssssesssssssessessssssessssessans | sssesssssssessssnsessasanes 85,930,055

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 YEar.........ccccveviieveniieeiieceeeeeseiees | ceveiveieeiseeveenenas 879,669,374 | ..covvverirveererirnns 889,826,004
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIIION. ..........cveviieireiice sttt a et b b ae bt ss s benastens | evsebesssssesessesesansnans 98,148,316 | ..coveverveerernnnns 127,914,473
2.2 Additional investment made after @CUISIION. ...........c.ccueieiciieie ettt sssssssnaes | saessessssssesssssenseseees 7,684,068 | ....cocvvereerriinnnn 69,411,521
3. Capitalized deferred INLErESt ANA OB .........c.cciiieiecie bbbt ssessntes | sebestessessstes e b st essa s s s s s essessesnntens | sbessessssensessesnsensesses st essessnsensesae
4. Accrual of discount............cccovvevevevervnnes 1,244,095
5. Unrealized valuation INCIEASE (HECIEASE).........cuueuiuriieireiiiieieieiesssie sttt bbbt bbb bbb s s sses s sanses | sebassessesastessessssessasses st essesesantens | sbessessssessessessnsansessessnsensessnsensesas
6. Total gain (loss) on disposals............ vor | e (14,933)
7. Deduct amounts received on diSPOSaIS............cueuivereeieiriieieieiesse e 82,845,814 .208,711,787
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ceviveieiciceee et | ettt ssstens | stessesssesse s sssssse st s b saenas
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | cocovrerierieirrennnn. 902,698,038 | ...coovrrererirnians 879,669,374
12, TOtal VaAlUGLION AIOWANCE. ........ceeeeereireiiieiseieis ettt st s et en st b s s nsssnesensesns | estesessssessesssssnsansessnssnsessessnsesses | aesesssssssasssssessnsessessssansessesnsassns
13, SUDLOLAl (LINE 11 PIUS LINE 12)...eeieeiieieeie ettt sttt bbbttt | nnbisssssnss st st nnes 902,698,038 | ..o 879,669,374
14. Deduct total NONAdMItEA @MOUNTS..........ccviviiiicieiccie ettt b et se b st s s bt sesnsesesans | oebessnsesessssnsessnsesensssnsessssnsesesnnes | sretessssssessssetessssesessssesesensnsessaens
15. Statement value at end of current period (Ling 13 MiINUS LINE 14). ..o sssssesesssssseessssssesnessssssssnssssssessnsens | eossssessssssssssssssesens 902,698,038 | ...ccovvrererrren. 879,669,374
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of IO YEAI..........ccvvuevcrrieeierierees ettt bes s sssse s s sesssssssans | sessessessssssssssssssnes 249,371,554 | oovvveiieceiinns 109,993,554
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION.............civiviieiicricce ettt bbbt ssebesnsesens | ebessssssesassesesssnsesnes 4,158,697 | ..o 81,389,017
2.2 Additional investment made after aCQUISIION. ...........c.ccueiciiveicicese ettt bnans | saesssssssessesssess s 39,875,949 | ..ooooveecen, 145,145,337
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation iNCrEASE (ABCIEASE)...........cevivirireiieie ittt ettt bbbt ae b ss et s s s b b ss st sssssessnantes | sssebessssesessnsesesssesns 6,680,077 | ..coveverieiieereeinns 9,496,594
6. Total gain (I0SS) ON QISPOSAIS.........euurerrereireierieeseeseieree s ese e es s ee s ee s es et ees £ E e s s st ens e ssnes | SEetessessessansessessestestnsestensansnne | freisessessastsssnssestansnens (920,382)
7. Deduct amounts reCEIVEA ON QISPOSAIS.........evreuiurireisiiriieirrississieeeissieee s sss sttt s s ssse s sss st s ssnsessessntassenss | suessesssssssessesssessessnes 1,646,897 | ..ovvvvreececnas 93,622,928
8. Deduct amortization of premium AN AEPIECIAtION. .........c..evueruierir ettt es sttt sb bbbt sbsees | Hfeesestebseesest st s b es s et s et e bsessentans | sesbeesaebsseses s st et e ses b et b sensnes
9. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............ccoucvevieiieiiicetecee ettt seas | eebebessesessssssebsssebeses s besssebessnses | srebessssssesssassesssesesssssebessssesasaees
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. ...........evuverurerrirererrireiresseeeseeessesesessssesssssssesssessesens | fsssssessssessssssssssssssessenes 232,487 | oo 2,109,638
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-849-10)........cccuivrerriieieirenieiesieesseseennes | cvveessenesssssssesenns 298,206,894 | .....cccovvrrerrriernen. 249,371,554
12. Deduct total NONAAMItIEA AMOUNES............c.cviiviieeicieieie ettt ettt bbbt s s sns s sents | essesssssstessesstessesssssssensessnssnsessns | absessssssssssssssassesssssstessessbensasaees
13. Statement value at end of current period (LiN€ 11 MINUS LINE 12).....c.iiieiiiieieisisssisisisssesssesssessesssssssessssssssssesssssssassesssss | srssssssessessssassesesas 298,206,894 | ...cooovreierrieninnn, 249,371,554
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..........cceveveerevrevereeceeeeeeesere e sessns | seeveseesesseseeseens 23,504,708,589 | ......cccovvrerene 20,389,005,841
2. Cost of bonds and StOCKS ACQUITEH.........cccuueriiieeieieieie ettt bbb s st s s ensessesans | ssebssssssessessssanses 1,676,083,615 | ..ocvvvercrcrrns 5,617,022,165
3. ACCIUAN OF GISCOUNL.........ocviivieeictcteie ettt a bbbt n e b as s saesse s s sses s bessessssansns | saessrssssessesinsassesnsas 19,976,816 | ..coovvvvererererrieiens 96,158,701
4. Unrealized valuation INCrEASE (AECIEASE)........cvevuiuirerreiirisiei ettt s sttt bbbt st s et nsesnsnss | sevsessessssessessnsentesnsas 7,103,366 | ...covvevrercriiiinns (49,234,417)
5. Total gain (I0SS) ON QISPOSAIS.........cvurvrirririirieieisesissieee sttt s sttt s st entensnssnns | esssssnssessansnssnssnnes 11,009,141 | oo 42,021,903
6. Deduct consideration for bonds and StockS diSPOSEA OF..........c.ciuriieiiiiiieiecee e bssenaes | svsessssessessssesseseeas 733,472,926 | ...coovvvvverernen. 2,490,512,398
7. Deduct amortization Of PrEMIUM...........cceieicreieieeeee ettt ettt ss et es bt s e sss s s s ss e sassessnsnts | suessessesassessnsnsesensanes 7,063,462 | ....ocoovveeriirerins 37,590,847
8. Total foreign exchange change in book/adjusted CArTYING VAIUE............ccocucviveiciiieie ettt sssesaes | setestesssesses b s s ssessesssantens | sbessessssessesassssesse s s st es s sesaesas
9. Deduct current year's other-than-temporary impairment reCOgNIZEM.............cocviiverriieeiiieseee s | sreressreressssssessnsesens 30,618,902 | ..covvrerirircrerias 62,162,360
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccccerrirrirereririieeiesieessieseiseiens | cveevsssesessnsennes 24,447,726,237 | ..o 23,504,708,589
11, Deduct total NONAAMItIEA BMOUNTS.........cceuiiiieirriirieieisee et s st enseseseesessesnsnnne | sbsssessesssssssessessnsansesnsantes 1,000 | oo 1,000
12. Statement value at end of current period (Ling 10 mMiINUS LINE 11).....vuiururiiensiisisiissesssssessssssessesssssnessssessesssnssssssessssenssssens | sonsssessssesssssnes 24,447 725,237 | oo 23,504,707,589




Statement as of March 31, 2016 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

Book/Adjus:ed Carrying Acquiiitions Dispozitions Non-Tradiig Activity Book/Adjusfed Carrying Book/Adjus(tsed Carrying Book/Adjus:ed 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

INAIC 1 ()-renrerrererreeeeeseiseessseeessessssessessessesssssssssessssssssssssessesssssssssessassanssnsss | sessessesssssnssns 16,255,519,883 | ...oocvvvvvierenee 2,148,047,250 | ..oovvrvrieeen 1,487,383,192 | ..o (45,983,373) | .veoevvrvrrrerinns 16,870,200,568 | ......covvvmreereerrireiriieeeineineeis | rerreesesseseeseiesesseesssesesssssssenees | seeneenesessenns 16,255,519,883
2. NAIC 2 ():vrrereeraeeeseeeseeeseesseesssessseessssessssessssesssessssssssssssssssssssssssssssassssnnss | seeesssessssssssneees 5,897,949,859 | ......cooovrrrrrrnrnens 446,201,236 | ...oovvevrrerereens 126,396,739 | ...oovvverrerereins (98,183,301) | cvvovmverreerneens 8,119,571,055 | ..oooeorreereeireeereeeseessneesseenns | revessseessesssnessssessesesssssesssnes | seeesssessneessenees 5,897,949,859
3. NAIC 3 ():erreeermerraeeeseeeseesseessssessseesssessseessssessssssssesssssssessssassssesssssssssnes | sevssssssssessseesans 504,551,013 | .ovvvoeverrrereeinns 23,637,625 | ..o 36,594,695 | ..o 102,645,640 | ....ooooovvvvrveernns 594,239,583 | ....ceoueeerrereeieeieei s | e enes | sessssssssssasssianes 504,551,013
4. NAIC 4 (B)-eourereereerieeeieeieeesseese sttt esss s ssstsnens | sestssesnessesssinees 143,340,381 | ...oovecrierrirennne 22,484,111 | oo 11,681,695 | ..oooveerercrercnens 30,335,116 | .vverceerrerienenne 184,4TT,913 | oot | eeeeesssesssess s eesssssssenses | seseesssenssssesssnens 143,340,381
B INAIC 5 ():rvrueeeereersreeseesseesseesseeesseesseessseesssesseessssssssessssssssseesssssssssssssness | sessssssssesssessaseens 32,304,964 | .....oovvrrri 189,748 | oo 385,419 | .o, 18,712,264 | ..o 50,821,557 | covorrermermreernneemneessnesssnsessneees | coreemessssseessssssssssssesssssssssssses | soneesssessesssssessianes 32,304,964
B, INAIC B (8).ruuvverrereermeeeesseeeesseeessseessssessssseesssssssesssssssssssssssssesssssssssssessssns. | sessssssssssssssssssneees 25,953,082 | oveouureernereieens s | osenes e 9,100 | covvoeeneiesrreis PAOR: 1 26,194,794 | oo | seenes st | cesssssessenes s 25,953,082
7. TOtAl BONGS.....ooceeuiessenessessenessenesenesensssenss st sene s sesssssnssns | sesssssssssssesanes 22,859,619,182 | ...ooovvvvecienncs 2,640,559,970 | ...coovvuunnrirnnns 1,662,450,840 | ....ovveicrenininninnes 7777158 | oo 23,845,505,470 | ..ooovvvericrenirireiincni e O SRRSO [V 22,859,619,182

PREFERRED STOCK
8. INAIC Tttt eees etk es s | 1eee R R RSk R Rkt | eeee R R R RS R Rk e st | eeeeRR SRR e R R R e eet i | Heeeees et sn | Sebs iRttt 0 | eeeeeereeeesseeesssessessssesssssnseses | oesessss st sss st sss s essten | eeses sttt
9. INAIC 2uieei ettt | sesesineest st A0,714,366 | ovvovevveereeerrneresseenessseeesinnes | eesssssssessssesssssessssssessssssssssnes | sessssnssessssessssanseees (4,845,829) | ...ocvooneerireriinnne 35,888,537 | cvvvrurrerieeenineresinennsnesesins | seeeesissess st sesstins | sesssssss s ssssens 40,714,366
10, NAIC 3ottt bbb | nesess st es s 1,000,000 | cvvovuuererssereesenesseeessseesssnees | eesssssessssssesssssesssssesssssesssssees | cesssssessssssesssssesssssesssssesssssees | esesssssessssnensssnees 1,000,000 | covooouieeermeeeseenesesseseeeessees | eessssesssssenss s ssensssessssnens | eessssseenssssssseens 1,000,000
110 NAIC 4ottt | et 13,920,256 | .cvvvvouererrnrririeeens 7,195,945 | .oooeveiveineninsecessesesneeees | nsesessssssssessssssssssessssssses | snesessesssssnenssssees 21,116,201 | covveereeeieeeesseeesisnessssnesesins | seeeessseesssssesssssssssssesss st | sesssesssssesessssssens 13,920,256
12, INAIC Bttt 81| 48881 R 8RR R R 88 | £48 AR R R RS | HR8 AR RS | HEse e Rt enntn | Sreses e 0 [ oereereeresseeensnesesssesssnssesen | consesss st st sssten | st
13, INAIC Booveeereeeieeesse et ess bbb | 88148 E 4R E e eeee | £48 LR ER Rt e R et | HEdeeLEE e eenE et et nnnes | Hednene s enn e et | snenes e 0 | | st | e et
14, Total Preferred StOCK. ... ssssssssensssseses | sesssssssessssssssses 55,634,622 | .....vcrieninirisiiiiens 7,195,945 | oo O RN (4,845,829) | ....cvvvninirirssriinnns 57,984,738 | ..o 0 | oo (O I 55,634,622
15. Total Bonds and Preferred StOCK...........creririeenmensinssissssssnssssessssssnenes | sssesessesssssses 22,915,253,804 | .....cooriviriennae 2,647,755,915 | .oocovvvrriiinnnens 1,662,450,840 | ....covooinrereniiiriennnes 2,931,329 | .o 23,903,490,208 | .....ooonirrrirneriessennisenieen O OO O I 22,915,253,804

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....254,595,032; NAIC28§.......... 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S..... 0; NAIC6S.......... 0.




Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest ?:ollected Paid for AccSrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......coiriiiierieeenees | e 254,595,032 |......ocuune. XXX ottt | v 254,595,032 | ..o 43,820 [ .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 PIHHOT YEAT.........ccviurieirciieiiciesie ettt snes | essesssssssesssessessesanes 205,471,189 | oo 165,941,566
2. Cost of short-term INVESIMENES ACQUITE..........c.cvvieereieieciectsese ettt bbbttt bessesaenes | stessessssssssssssnsasens 1,001,489,445 | ...oocvvviiei 3,341,400,736
3. Accrual of discount
4. Unrealized Valuation INCTEASE (ECTBASE).........vuurvrrrrerireieireressieeseissssssssessessessss s ssessesssssssssessesssssssssesssssessassessssssessessans | sessesssssssssssessasssnssessessasssssessassansns | nessessessassssssessesssnssnssessassanssnssessnes
5. Total gain (loss) on disposals....
6. Deduct consideration received 0N dISPOSAIS..............cccuiuireriiiieiiicteeiiee et se st ssseaesennnes | sresisssesenseressn e s 952,362,400 | c.ooovvevererererene 3,301,868,800
7. Deduct amortization of premium
8. Total foreign exchange change in boOK/adjUSIEd CAMTYING VAIUE............cciucveiiieicte ettt besnes | cressssssesssetes et ssse bbbt es s s bsssebessns | evsstebesssesessssebessseaesssssae b s s sessens
9. Deduct current year's other-than-temporary impairment FTECOGNIZEA. .........curuuruureuiereerireieeeereieeseesseeeeseeesseeesesseesesseness | eesesssssssssessesssssssssessassssssessessasssnes | sessssesssnssnssnssessansssssessensasssssssssaseane
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)..........ccccevrrrrireereirererieieieseesieiensnes | ceveesissesssessssssssesans 254,595,032 | .oevevereeeans 205,471,189
11. Deduct total NONAAMITIEA BMOUNLS..........ccuiiiiriiiiii ittt st | Seeb s bt sen bbbttt sttt | e sea bbbttt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cuiieiiiiiiieiiisiesieessiessesssesssessessssssssssesssssssesssssssessanss | sresssssssssassssssassessas 254,595,032 | .o, 205,471,189

QsI03




Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

10.

1.

3.1

3.2

33
4.1

4.2

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 9, PHOM YEAI)...........cueierurirrirnrerieiseisnsisssesssssesssesesssssssssessessssssessessessssssessesssssassssssessesssssnssessessanes 236,207,461
Cost paid/(consideration reCeiVE) ON AAIIONS............cevveieiiieieieiisiei ettt bbb s bbbt bbbt s bbb bs st en bt 72,801,243
Unrealized valuation INCrEASE/(ABCIEASE)...........ccrveiveeieeieeesieiietese sttt b a s st bbb s bbb s b s s ettt b bt en s s et a s e st s bttt s b s een 44,309,074
Total gain (10S) ON tErMINAtION FECOGNMIZED. ........c.iuieiiiiiteie ittt bbb s bbb sttt b s ee bttt s bt s bbb s s ns e

Considerations received/(Daid) ON tEIMINALIONS. ...........ccvviveiiirieie ettt s bbbt s bbb b a e et bbbt et s s bt s s s se st n s s bt enee

AMOTHZALION. ..ottt ettt a st s bbb s bbb b2 b st s st s A bbb 42 s AR s E s A s b A b A bR AR b bbbt s s bbb s bbbt (74,390,353)
Adjustment to the book/adjusted carrying Valug Of NEAGE IHEM............cvcuieieecce et sttt bbb e a st a s saes

Total foreign exchange change in bOok/adjUStEd CAMYING VAIUE..........c..ccureriurieeieiieieeete et tseee ettt s bbb bbbt

Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B8+ 7+ 8)....cociiiiiciieesceeeees ettt es st es s senees 278,927 425
DEAUCE NONAAMITEA BSSELS..........veuverernireeieiieese iR bbb

Statement value at end of current period (Line 9 MINUS LINE 10).........cceiiiiiiieieiieei ettt bbbt s s s b st s s et ae bt b s nas 278,927,425

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior Yar (LINE B, PHOT YEAI).........c.cveiriuiueieieiiieiseiseessiesessssesse s sssse et sssesse s sssse st ssessessssessessesensessesanes

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)...........cc.vcrereerinienrnrisinennesseeessenseeens

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

3.11 Section 1, Column 15, current year to date minus..............cccc.ee..

3.12 Section 1, Column 15, PriOr YEar........covveererrereirerinrieieessesseseeseaeens 0

Change in variation margin on open contracts - All Other:

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

3.14 Section 1, Column 18, PriOr YEAI..........cccvvvereererrrieriereiese e 0 0

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, PriOr YEAr..........covveveevrveirereiseisseeisessiesenas 0
Change in amount recognized:

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

3.24 Section 1, Column 19, PriOr YEAI.......cvueurirerreereirrreereiseeeeessenssennes 0 0

SUDLOTAl (LINE 3.1 MINUS LINE 3.2)......ceuitieieeiseiaeeieere sttt es sttt es et s8££ 8842828858428 2848842 E s R e s bbb s st een 0

Cumulative variation margin on terminated contracts during the Year...........cccccvevevenieenissesiinnens

Less:

421 Amount used to adjust basis of hedged item.........cccccovvevevierrrnnes

4.22  AMOUNt TECOGNIZEA. ......coovrvreeririreireireeeereeeee et sereenes 0

SUDLOLAl (LINE 4.1 MINUS LINE 4.2)......iviieiiiiieieiesiese ettt s s st b1 b2 bbb R s8R b s bbbt 0

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

5.1 Total gain (loss) recognized for terminations in prior year.............cccoevererieiieinnens

5.2  Total gain (loss) adjusted into the hedged item(s) for the terminations IN PrIOr YEAI.............ccucvevicveieiceeceee et an

Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 = 4.3 - 5.1 = 5.2)...uciiieiiieiesssie ettt 0
DedUCE NONAAMILEA @SSELS.........cvuverireicieeerie it

Statement value at end of current period (LINE 6 MINUS LINE 7).........cvueiiueieiiciiieieicsie ettt sttt bbbttt 0

Qsl04



Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

Sch.DB -Pt.C -Sn. 2
NONE
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

1. Part A, SECHON 1, COIUMN 1.ttt 278,927,425

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

3. TOAI (LINE T PIUS LINE 2)..e.eviveieieiecie ettt ettt sa sttt s sttt et s s b s b s b s A bbb e s b e b s s b s bbb bbb es s bt sessesan s st s st et 278,927,425

4. Part D, SECHON 1, COIUMN 5.ttt bbbttt 278,927 425

5. PartD, SECHON 1, COIUMN B.......ocouiririiiiciiiesie ettt s bbbt aen

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5)....cvuvvieerieviceeieictes ettt ettt e s ettt s ettt b e e sttt s et es st et s bt en s st ettt es et benen 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16........oueiiiiieiiciiiesectseie sttt bbbt bbbt 278,927 425

8. Part B, SECHON 1, COIUMN 13, sttt

9. TOAl (LINE 7 PIUS LINE 8)....evtveeseteciee ettt ettt e sttt et s e b e e s st s Rttt e s st et s s b et s e e s st st es st n e see s s antenens e 278,927 425

10, Part D, SECHON 1, COIUMN B........ouiviieiiiiieiiette ettt bbb sttt 278,927 425

11, Part D, SECHON 1, COIUMN ..ottt s s bbbttt

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)...uvuiviieiieieiiieie sttt s s bbbt bbb sttt n s st 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......oiviiiiciceiciete ettt b bbb bbbttt

14, Part B, SECHON 1, COIUMN 20.........ccuiiiieiieiciiieie ettt bbbttt s bttt

15, Part D, SECHON 1, COIUMN 11 .ottt bbb bbb sttt

16.  Total (Ling 13 PlUS LiNE 14 MINUS LINE 15).......iueiueieiiieiieiciiesiieie sttt bbbt bbb s bbbt s s bbbt s bbb ss st ntn 0

Qsio7



Statement as of March 31, 2016 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 PriOr YEAT..........c.cviveieieieeie e
. Cost of cash equUIVAIENES ACUITEM.............cvueviviieieicese et
o ACCTUAL Of BISCOUNL.......oooieiiiiii ittt
. Unrealized valuation iNCrease (ECTEASE)..........cwuurrrrierurirrerreereeeeiesiss ettt sttt
. Total gain (10SS) ON AISPOSALS.........cvuurerereeeieirnireircireesereeese e NNE
. Deduct consideration received 0N iSPOSAIS...........c.ceceruririreurreriieeeseieiseessstseeesssessse s sssssssesessess s esssesens
. Deduct amortization Of PrEMIUM. ...ttt en
. Total foreign exchange change in book/ adjusted Carrying ValUe............ccccccveveuieeieeieireieie e
. Deduct current year's other-than-temporary impairment reCognIZEd............ccveueercerirrereneereee e
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccceevrerverrerrererrernrnn.
. Deduct total Nonadmitled @MOUNLS............c.euriiiriieierierrerree et

. Statement value at end of current period (Ling 10 MiNUS LiNE 11)......ceuernrerinissississsese s ssesssssssenessesesnes

...................................................... 0 [
...................................................... O OO ORROOON
...................................................... 0 | e 0

QsSI08
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Statement as of March 31, 2016 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 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisitionl  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Building, Land, and IMProveMENtS............coeurriririreinerceei s sseseens Palm Beach.........cccoeueeririnenerescenes FL....| 07/16/2004.... | SailfisSh MAMNG RESOM.........cuovieiririeiiriieicie ettt ssebans | ceessesssssesassessesassessessseasensessnaansess | eeseesesassessesassessessesnsansessnensessesnns 136,015
Building, Land, and Improvements............cc.ccocuveviinniinniineieienns Charleston SC...|05/01/2002.... | Charleston Harbor RESOrt @nd MaIING.............c..uiiiuerirriuiiiniiniiiiiesissessiisssiesiesiesesnies | cevssesssstssssssssisesssesssessssssssseeesss | oesssesesnsssssiesssessesssssssssbsssienss | stoessaesessisessesssessssssssssessensiens | oesieessiessenssneses 2,594,672
Building, Land, and Improvements............cocooeevneereninereenenereenees Stevenville........covrrereeee MD.. | 05/22/2002.... | Bay Bridge Marina 2,084
Building, Land, and IMProVEMENLS. ... s seenes Whitefield .. | 06/01/2005.... | Mountain View Grand Resort LLC.............c.cccoovuevnnn 198,484
0199999. Totals.......ocverirerirrrriinn 0 {1 I 2,931,255
0399999, TOAIS.......oovvuviriiiieiii ittt b kbbb hs 4 ieLe RS L e LS b E SRS E e b bR bk SELeeLE b iRl | Shbnes e 0 | e 0 (V1 O 2,931,255
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 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 Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. 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 | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred
Property Disposed
Land......oveeerenrrnerenns Mount Dora FL...|03/04/2016| 125 NDS, LLC.......cccosvverrrmerierirererncernnnes | cvvviens 1,424,593 [ ..o [ v 1,424,593 (V1 ISURURRRRRTIIRS IR 1,424,593 | ....2,451,014 | .o | e 1,026,421 | ..... 1,026,421
Land Warren County........coccournrenes OH. | 03/03/2016| CWLA Group LLC.......ccovvivrniirirnisiininis 0 | oo Lo | e 914,745 | ..o | e 914,745 | ... 914,745
. i 424,593 O 1,424,593 0 0 0 0 0. 1,424,593 | .....3,365,759 L0 1,941,166 | ..... 1,941,166 | .o (V1 I 0
0399999, TOMAIS.........couriiiiiiiiicii i bbb | enii 1,424,593 | ......ccocoevvnee. 0 | 1,424,593 0 0 0 0 (V1 I 1,424,593 | ... 3,365,759 | oovoverierirns 0 ... 1,941,166 | ..... 1,941,166 | ..ooverrriennnd (V1 0
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
6 7

1 Location 4 5 8 9
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
Keystone FBO . | Oxford CT ... | 03/18/2018.... 5.273 22,445,000 | ...ovvonerrniseisers et | eebi et 55,000,000
Marriott Lincolnshire. Lincolnshire. Il ... | 01/28/2016.... 5.273 6,700,000 | .ooovouiiiiiieii | s 15,250,000
VA Charlotte.......ovevieriiesiin s Charlotte........oouvirririsiiseissiis NC . | 07/28/2015.... LY OO OO SO O OO PO POTPPORTOORPPRl IPRTORPOOON 285,221 | i 16,169,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGAZES = All OFNET.......v.. it b ebsebsen bbb ensnines | aensas XXX....... XXX 29,145,000 |............. 285,221 | oo 86,419,000
Mortgages in Good Standing - Mezzanine Loans
H2 Capital ... |New York. NY ... | 01/15/2016.... 5.053 25,000,000 [ ..ocvvoniiriiiiiiieii s | e 41,666,667
Invitation Homes Rev 4 Libor+275.. . | New York. NY .| 08/28/2014.... 3230 | s 7518 | oo 51,378,369

AUSEIN. . snentennes | ] Kureerens et | b 02/16/2016.... 4.750 A4,003,316 | ...oooieiieciiiic s | e 58,671,088
Vaca Morada.. New York NY . 110/26/2015.... 3.241 7,391,329 18,700,706
0699999. Total - Mortgages iN GOOd StANAiNG = MEZZANINE LOBNS. ... tvtuteisttt sttt h 0 ek seE bbb bbbt | cnneen XXX....... XXX 69,003,316 7,398,847 170,416,829
0899999. Total - MOrtgages iN GOOU SEAMGING. ... .xeurereeeeeeteeer ettt e s et ees et seseseesseeeseeseseessesesemseeseeseeseeseseeseeseEee8ee s e seEses e eEseEeeEeesee e eesee et sesensenseesne | fessessessssassessnsassessessessnsansesnsansesssssnsanss | cosesen XXX XXX 98,148,316 7,684,068 .256,835,829
3399999, TOAl MOMGAGES. ......veveveereereieeeeesetieesse s ese s ss s8££ 8kttt st beet | eebbieebsee et ettt nnienes | ereins XXX XXX 98,148,316 7,684,068 .256,835,829

SCHEDULE B - PART 3
Showmg all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
MSR 1. Austin . I | 10/02/2014.... | 02/16/2016. .37,195,776 2 [ e | a2 | s | s 37,195,778 0
0199999. Total - Mortgages ClOSET bY REPAYMENE.......cvuuiuiiririieiiiriieerssissteseress e assssssis erssssesassssssss e ess ettt 37,195,776 | e 0 2 0 0 o2 |0 | 37,195,778 0 0 0
Mortgages With Partial Repayments
48 Health Center.................. San Diego (07, SR IR 06/28/2013.... | 03/14/2016.... 61,297 0
633 Folsom San Francisco. (67 U D 05/27/2010.... | 03/14/2016.... 86,124 0
All Seasons...........cccceeverunnne West Bloomfield M | e 03/28/2014.... | 03/14/2016.... | ... 113,772 0
Bella Roe Plaza .. | Reoland Park 16T PR 09/28/2010.... | 03/14/2016.... 29,705 0
Ben Arnold Beverage. ... | Ridgeway . .| 10/27/2014.... | 03/14/2016.... 73,518 0
Biltmore Hotel ... | Coral Gables FLuiriireiies [ 08/13/1999.... | 03/14/2016.... | ... 138,413 0
Chase Park Plaza Hotel........ St LOUIS ..t MO e 08/11/2014.... | 03/14/2016.... | ... 167,287 0
Convention Center Parking G¢ Philadelphia...... PA. oo v 01/31/2012..... | 03/14/2016.... 59,916 0
Embassy Jacksonville........... Jacksonville...... FLoviiiiiins | e 10/10/2013.... [ 03/14/2016.... 56,347 0
Embassy Memphi Memphi 11/15/2013.... | 03/14/2016.... 81,709 0
Embassy Suites Nashville..... Nashville 10/25/2012.... | 03/14/2016.... 92,537 0
Embassy Suites New Orleans| New Orleans 10/25/2012.... | 03/14/2016.... | ... 148,761 0
Invitation Homes 4 Euro+400 | New York NY o | 08/28/2014.... | 03/30/2016.... | ccvoveeerirrrrrrrirerirnrnes 59 0
Invitation Homes Rev 4 Libor+ New York NY. .108/28/2014.... | 03/30/2016.... | ... 279,145 0
Kiewit Energy Building........... The Woodland L, SO B 03/25/2015.... | 03/14/2016.... 93,786 0
Koyo Building . | Greenville........c.ovverrernnn. [ O B 08/31/2011.... | 03/14/2016.... 80,123 0
Las Fuentes... ... | Prescott........ JA VAR IS 05/28/2015.... | 03/14/2016.... | ... 101,178 0
L-3 Communications.. .| Salt LK City.......overeeeereeerierierisceieeiserienienes UTeereees [ 11/08/2013.... | 03/14/2016.... 78,087 0
Lemon Avenue .| Sarasota.......... FLooiiiiiiins i 07/31/2007.... | 03/15/2016.... | ...... 1,740,000 0
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE B - PART 3

Showmg all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

McHenry Row Baltimore..........ccovevvivvcierereceeeieeine MD...covvees | e 06/29/2012.... | 03/14/2016.... | ... TABATE | oeeeeeeceeievevecies [ e [ eereievesesseesiseiesesens | eretesesessssssisissesesens | cueveresesesisaeseseneseens 0 | eoreereeeeeeeeeerens | e 118175 | v 118,175 0
Miami Beach Marina Miami TN IR 11/22/2011.... | 03/14/2016.... | ... 157,357 ....157,357 ....157,357 0
Montauk Yacht Club. Montauk NY .110/19/2012.... | 03/14/2016.... 1,792,612 1,792,612 1,792,612 0
Mountain View..........c.cccceene. Tucson JA VAR IR 06/30/2014.... | 03/14/2016.... 80,909 0
OCWEN OWLIC.. Cincinnati (0] VSN DO 01/01/2006.... | 03/07/2016.... 2,085 0
Old Standard Cincinnati OH..ovvveres | v 01/01/2006.... | 03/07/2016.... 20,958 0
One Greenway Centre.......... Franklin TN | e 01/14/2011.... | 03/14/2016.... | ... 142,138 0
Palomar Common: Carlshad. ..o CA o | e 10/17/2013.... | 03/14/2016.... 87,061 0
Pearland Pearland I L, OO I 12/06/2013.... | 03/14/2016.... 40,966 0
Residence Inn Sacramento... | Sacramento CA oo | v 11/12/2013.... | 03/14/2016.... 99,647 0
Sandestin. Destin. FL .103/12/2010.... | 03/14/2016.... | ... 280,244 0
Santa Monica Pacific Pier (Pa‘ Santa Monica (07, RN IR 09/28/2011.... | 03/14/2016.... | ... 101,886 0
Semoran Commercenter....... Orlando........c.ccoeeeiicieeeceeeceeeeeiae FLoviiiioeias | e 06/21/2013.... | 03/14/2016.... 72,961 0
Stop N' Go Center................. Fargo.......ccccee.. ND.oovverires [ v 03/18/2014.... | 03/14/2016.... 42,517 0
Ulndy Health Pavilion............ Indianapolis.......... INccees e 09/11/2015.... | 03/14/2016.... | ... 187,936 0
Vaca Morada... New York NY oo [ 10/16/2015.... [ 03/03/2016.... | ......... 38,811,200 0
VA Charlotte CREMOHE. .....vverireei s NC..ovivvernes [ 07/28/2015.... | 03/01/2016.... (204,044) 0
Warner Brothers... I BUDANK. ... CA. e | v 11/12/2013.... | 03/14/2016.... 58,354 0
Whispering Wind.. . | Phoenix.. AZ .| 05/17/2013.... | 03/14/2016.... 51,681 0
Wild Dunes Resort Isle of Palms. (1O B 03/30/2011.... | 03/14/2016.... 87,291 0
Xactaware Office Building..... Lehi UTieiiee [ 02/24/2014.... | 03/14/2016.... | ... 136,340 0
0299999. Total - Mortgages With Partial REPAYMENES........c.iiiiiiiriiiieiicsi st ettt sn st sns st en st snsensensensnsens | cesssensesernes 45,650,036 | ....oovvririiiinnd 0 0 0 0 0 0
0599999, TOLAl MOMGAGES. .......vvveererereeeiteeteeis ettt tbseets ettt eentsnins | eriinssinesieses 82,845,812 | ..ot 2 0 (V] [ 2 0| oo 82,845,814 82,845,814 0 0 0
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE Du

ring the Current Quarter
6 7 8

1 2 Location 5 9 10 12 13
3
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Commitment for Percentage of
CUSIP Identification Name or Description City Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 0]Sierra Senior Loan Strategy JV I LLC.......cccoviniinnrniinninsninnissninsissrssseesenssesses | NEW YOTK oot | Sierra Senior Loan Strategy JV | LLC 07/16/2015.... | evvvvevinnnns | errseisrniessnserssissiens | covees 37,500 | i s | e 12.500
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated............ccooovriiiisinininins v [ 37,500 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O[A&M Capital Partners, LP ...........cooverireicreeeesceee st esesseeeeees GreenWiCh. ......cevveveeecieeeercrieene . | A&M Capital Partners, LP 12/06/2013.... | covveeeeeree | e | e 302,989 | ..o e | s 1.840
000000 00 O[AMMC CLO 18 UBS WaBNOUSE...........ocvvverereereeeerreeeiesseeeeseseesesessesssesesesessssenees George TOWN........cveeercerrveirininnns . | UBS Securities LLC 08/14/2015.... | .ovveverrvees | e eseiesieiens | e 7,000,000 | ..voovererieiieieieieneieies | e | e 70.000
000000 00 0| Archlight Energy Partners Fund VI, LP. . | Archlight Energy Partners Fund VI, LP. 08/04/2015.... . 822,428 0.250
000000 00 0|Blue Chip VI, LLC......coovvieriiiiirisrisciceiinsissiineissiseiissieseisssississsisessssssesssenseenss. | GINCINNA L i . | Blue Chip VI, LLC 11/05/2014..... | oo [ [ e 126,000 5.740
000000 00 O|Blue Chip VI Extension Fund Cincinnati.. . | Blue Chip VI Extension Fund. 11/05/2014..... | oo [ | e 280,000 25.540
000000 00 O|Bridge Growth Partners L.P..........cccoeuririueiieirieeeieesescesissie s New York.. . | Bridge Growth Partners L.P............c.cceiriorririiiseeeee e sssssssssenns | cesseesieseenns 07/15/2014.... | ... [ESUSTRUIOTI OO 81,185 | oo | et | v 4.300
000000 00 0|CincyTech FUNA IV, LLC.....c..oiuieiiiirieriericesseissiesiesieseseesssssse s Cincinnati... . [ CINCYTEC FUND IV, LLC.....ouvoeiierieriiceieiie st nsenes 03/18/2016.... | .... 224,000 | ..o 0.067
000000 00 0| Cintrifuse Early Stage Capital Fund |, LLC ... . . | Cintrifuse Early Stage Capital Fund I, LLC .. 04/29/2013.... 66,852 2.450
000000 00 0|L-A Saturn Acquisition, L.P.........cccccevrvrvrrrrirnrinnns Philadelphia.. . | L-A Saturn Acquisition, L.P . 01/16/2015.... | ovvvvvierires | cervrirerrseisniseisesssssenenes | ceves 31,559 2.480
000000 00 O|LLR Equity Partners IV, L.P........cccooiiiriniiieiisiieeieeiesiseisssssessses s Philadelphia.. . | LLR Equity Partners IV, L.P........c.ooiiiiseieeisesssissieesiessseissesssssesssesssns | seesonsiinsinns 03/1412014.... | coovvieenB | e | e 910,000 | ..vvverereereieirereenienes [ e | e 0.710
000000 00 0|Medley SS1SPV, LLC . |Medley SS1 SPV, LLC 03/21/2016.... | covovvcerrend | o 3,804,483 | oo 69.294
000000 00 0|Monarch Capital Partners lll, L.P.........cccooeirreieinrirrnierenescesssneieseenseennseneenes | NEW YOTK ot . | Monarch Capital Partners IlI, L.P 01/12/2015... | v | e | e 1,890,000 | .voveiveiericieieeceiereeeiens | eereeresee s | ereierenes 1.870
000000 00 O|NB Strategic Co-Investment Partners I L.P. New York.. . | NB Strategic Co-Investment Partners Il L.P. 10/01/2012.... | oo [ | e 388,938 0.900
000000 00 O|NB Strategic Co-Investment Partners IIl L.P. New York.. . | NB Strategic Co-Investment Partners Il L.P. 01/28/2016.... |.... 330,214 | ........ 402,065 0.656
000000 00 0| Patriot Financial Partnersll, L.P........... Philadelphia.. . | Patriot Financial Partnersll, L.P............cc.c..... 04/30/2014.... | ... 787,500 3.850
000000 00 O|PWP Growth Equity Fund I LLP. New York.. .| PWP Growth Equity Fund | LLP 08/20/2014.... ...1,219,487 2.160
000000 00 0|Snow, Phipps, & GUGZeNnheim, L.P. ....cccocriirriirieisneeiseeiesisis . | Wilmington . | Snow, Phipps, & GUIZENNEIM, L.P. ... | conveeninsinns 02/06/2007.... |.... 37,495 | oo [ e | e 1.620
000000 00 0| Snow, Phipps, & Guggenheim II, L.P. ......... Wilmington . | Snow, Phipps, & Guggenheim II, L.P. .........cccoc....... 01/08/2010.... | .covererererres | correrereireieeieieiseissieseiees | evees 90,000 | cvoveireirieeieieieineisieiees | s | e 1.020
000000 00 0] Yukon Capital Partners Il L.P........cccoiiriiiiriniisienssissesssssssssssssssssssssesessssssssensasssns Minneapoli . | Yukon Capital Partners 11 L.P........ccociiiieiiniisissisiisssssisessssssssnssssssssssssessssssssnsanes 07/17/2014.... |.... [T [P 584,900 2.460
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............ccccovniiiiriininins v 4,158,697 | ................. 15,021,378 0].... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffilia
000000 00 O|Lubert-Adler Real Estate FUNA VII, LP ......ccovvuriiiieieriesineeeisesesieeieseesseeens Philadelphia..........c..oevereernerernerienes . | Lubert-Adler Real Estate Fund VI, LP .........cocnvinneinrinerieeicenne 10/15/2013... [ oo [ e | e 5,000,000
000000 00 O|PRCP-Abacoa Partners, LP...........ccccccoeeirieriviiereierereiesessienensesessesesesssssssesesees | JUPIB ottt PRCP-Abacoa Partners, LP.............cocoieieriiieieieisiie e ssssessesessssaes | svessessesnsns 12/09/2015.... | ... 6,536,250
000000 00 O|PRCP-Dallas Four Partners, LP . | PRCP-Dallas Four Partners, LP 11/06/2015.... 4,455,775
000000 00 O|PRCP - Missouri Partners, L.P St. Charles . | PRCP - Missouri Partners, L.P...........ccccoeuereirierieiesesesecnnns 10/22/12015.... | .... 3,650,107
000000 00 O|Righetti Ranch, L.P................ San Luis ObISPO.........cvereerrriaeiinas . | Righetti Ranch, L.P..........ccc...... 06/16/2015.... | .... 3,500,000
000000 00 0| Water Street 0'CONNOT, L.P.......oiiiiiiiiniiiiierissiniisnissni e ssesssisnsesssssenesesesnees ..| Water Street 0'ConNOT, L.P......cuciiiiiiiisiiiienisissississsi s enseenes 10/26/2015... [ oo [ | e 439,409
99. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaf ..........cooooiiiisescnnsesissenies coerseeeessssnseesnenes () 23,581,541 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 O GAKEY LIME, LLC......oooiriiieerirerireeiseesesissise st ssssssenssenen GAKEY LIME, LLC 192015, [ o [ e | e 539,922 | ..ocvirirererineinenienis | s | s 50.000
000000 00 O[GALIC Sorrento, LLC. Coral Gables...........c.cccocvrrevnr.. GALIC Sorrento, LLC...... 06/27/2012.... | .ovovveervrres | oo | i 192,472 | oo | e | evenis 65.000
1999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affil ..o covvseseesesseeeeeees 0] e 732,394 0 ... XXX......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 O[Pretium Mortgage Credit Partners I, L.P.........ccovirrnescnise s I New York 12/04/2014.... | oo | e | e 503,136
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated.. 0 [ 503,136 0 0
4499999. Subtotal - Unaffiliated. ... ..o 4,158,697 | oo 39,143,555 0 0
4599999. Subtotal - Affiliated. 0 732,3% 0 0
4699999. Totals. 4,158,697 | ..cooovvvrnnn. 39,875,949 0 0
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

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

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

000000 00 0|Bridge Growth Partners L.P..........ccoccenevemrrnerirererneens NEW YOrk........oceverenirnnee NY.. | Bridge Growth Partners L.P...................... 07/15/2014 | 01/19/2016 6,366 0. 6,366 | ...ccovnne 6,366 0

000000 00 O|DESRIVI,LLC. NeW YOrk........oocoevrvniennne NY.. [DESRI VI, LLC......ovvvmriiieieirniiesinns 12/17/12014 | 01/25/2016 (V1 TR IOV 70,274 | .......... 70,274 0

000000 00 O|River Cities Capital Fund IV, LP .. .. | OH. [River Cities Capital Fund IV, LP.. .. | 09/30/2012 | 01/20/2016 0. ..278,412 0

000000 00 0|Solamere Capital Fund I, LP . .| MA. | Solamere Capital Fund II, LP ...|08/19/2013 | 02/19/2016 0 .. 40,651 0

000000 00 0|Solamere Capital Fund II-A, LP ..... . | Boston. MA. | Solamere Capital Fund II-A, LP ............... 08/19/2013 | 02/19/2016 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlymg Characteristics of Common Stocks - Unaffiliated...........cooviiiniisininiininnns 0 0 0 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O] Lubert-Adler Real Estate Fund VII, LP ..........c.cco......... | Philadelphia............cc........ | PA.. | Lubert-Adler Real Estate Fund VII, LP 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated....... 0 0 0 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

000000 00 O|GAKEY LIME,LLC Gurnee. IL.... | GAKEY LIME, LLC. .| 11/19/2015 | 03/31/2016 | .......... 202,500 0

000000 00 0|GALIC Pointe LLC Destin FL... | GALIC Pointe LLC .. .1 03/25/2011 | 03/31/2016 7,313 0

000000 00 0| GALIC Sorrento, LLC Coral Gables.........c.cce. FL...| GALIC Sorrento, LLC......ccocovirrereririninens 06/27/2012 | 03/31/2016 0. . 932,618 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 0 0 A ,142,431 ..... 1,142,431 0 0 0 0
4499999. Subtotal - Unaffiliated....... ..o s 0 0 0 v 504,466 | ........ 504,466 0 0 0 0
4599999. Subtotal - Affiliated.........ccociriinriieiiiriienas . 0 0 0 1,142,431 1,142,431 0 0 0 0
4699999. Totals ....1,646,897 0 0 0 1,646,897 | ..... 1,646,897 0 0 0 0
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
5

1 2 3 4 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or

CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. States, Territories and P

68608K NF 1|OR ST-A-BRD HGR ED 5.902 08/01/2038..........cccevurmemrmrimermeriessieesensssesessesssessssensssssssssessns | sevesseenns 03/03/2016.... | BARCLAYS CAPITAL.....ccoomrrrrrireererieseserenenineenns 12,987,000 60,659 |1FE

882722 VP 3| TX STBABS A 4.631 04/01/2033......c00muieieriiiiiseressisiisisssssensnsssesenssssssssansssssnsssssensssssssensesssssenss | nessensanes 02/11/2016.... | WELLS FARGO BROKERAGE SERVICES.........ccciiiniiirnnissinnissrssisssssienissenes 13,662,444 |...ooooovvviviinninnnen 11,780,000 | i 206,090 [1FE. ..o
1799999. Total Bonds - U.S. States, TEITIOMES ANA POSSESSIONS. .. ... ruuiruisiereissiriesssssesstesems s sss e ess s et eessees s ees st o8 eeE e oeE S8 eEeE SR f o 408 1EEfoEEoEE£Ef o R E L8R £ EE 480 E o8 £E 8o £EE SR EE£EE £ EE £ E 480 £ E 1R EEE 0 E SRt 26,649,444 |..... 21,780,000 [ .o 266,749 XXX
Bonds - U.S. Special Revenue and Special A it

34074M ND 9| FL HSG FIN TXBL REF 1.3.125 07/01/2037......ocvumevereereeisiinerieniesesseessesssessesesesessesssssssssssnens. | sevesseenns 03/23/2016.... | RBC CAPITAL MARKETS..........c...... 12,885,000 12,885,000 1FE

45201Y E8 6|IL HSG DEV A TXBL 3.83 02/01/2026............covvuuiiriiiiiieririsiicssissiiesiesissessissssssiesissisnns | ceviissiens 01/13/2016.... | JP> MORGAN SECURITIES INC.......c.coovvvrrrrnee. 1,930,000 1,930,000 1FE

45201Y E9 4|IL HSG DEV A TXBL 3.88 08/01/2026...........ceveeurremirmerirerirceseesiseersesssesessessssssesssesssesessessnss | nevesseenns 01/13/2016.... | JP MORGAN SECURITIES INC... 1,345,000 1,345,000 1FE

45201Y  F2  8|IL HSG DEV A TXBL 4.18 08/01/2029..........ceoeturirrireiieierenineierissisisessssssssessesssssssessssssssessnns | aosessenes 01/13/2016.... | JP MORGAN SECURITIES INC... 8,715,000 8,715,000 1FE

592041 WJ 2| MET GOVT NASH VANDY U MED B 4.053 7/1/26.........cvcurirmerierireerneeissiseriesississsessssssssssnins | sevesseenns 03/18/2016.... | JP MORGAN SECURITIES INC 8,000,000 8,000,000 1FE

875124 GX 1| TAMPA BAY WTR B REF 3.507 10/01/2030.........c0cmvuumrirmrireirerineiseesensssesessssssesssesssssssseesness | sevesseenns 01/13/2016.... | RAYMOND JAMES & ASSOCIATES.... . 2,000,000 2,000,000 1FE

875124 GY 9|TAMPABAY WTR B REF 3.607 10/01/2031 01/13/2016.... |RAYMOND JAMES & ASSOCIATES.................. 1,500,000 1,500,000 1FE

88213A DZ 5|TXA&M UNIV TXBL B 3.993 05/15/2037. .103/22/2016.... | RBC CAPITAL MARKETS.... . 5,000,000 5,000,000 1FE

91425M CD 7 [UNIV DELAWARE BABS 5.866 11/01/2040............cooovivrmieiriririrennerierieseseesesesssssessessessssssessseens 02/24/2016.... | WELLS FARGO BROKERAGE SERVICES..........ccoocvmmirmirieriiereissriesserienes 9,714,600 7,500,000 | oo 144,206 | 1FE.......ccocoonvrrerrrenn.

914301 7Q 3|HOUSTON UNIV B REF 3.49 02/15/2033.........c0ocevureiieririiicererineisesesiessesseiessessssssessssssssessessnes | seveesneees 01/22/2016.... | RAYMOND JAMES & ASSOCIATES.... 5,000,000 5,000,000 1FE

914713 P2 2| UNIV OF NC CHAPEL HIL C 3.327 12/01/2036........c0ceuviimiriririiinisinniiensssisssissenssnssesssenssssssenes | seresseens 02/24/2016.... | BANC OF AMERICA SECURITIES 4,350,000 4,350,000 1FE
3199999. Total Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENL...........oiuiuiiieiiiiiististiitettetetstesstessessstsseessesassessessessesassessesessssassassesassesse | fetsesssssssassessssassessessessssessessesassesssssesessessessssassesssssssessessesassassessessesessessesassessessessesessessetassessesssssssessessetansessessnssssessessnsansassesnsessessesnsansens | sressesisssnsensessessnsansad 60,439,600 |...... 58,225,000 | ..o 144,206 XXX
Bonds - Industrial and Miscellaneous

001751 AA 4| AMMC 2015-17A A1 CLO SSNR FLT 11/15/2027 S 02/26/2016.... | SOCIETE GENERALE SEC 6,396,086 | ............ 6,475,000 31,148 |1FE

00185A AK 0|AON PLC 3.875 12/15/2025.................... 02/23/2016.... [ MORGAN STANLEY...... 7,997,760 8,000,000 2FE

00192 AA 4[APS 2016-1 1A SEQ SSNR FLT 07/31/2057 RE .1 03/18/2016.... | AMHERST SECURITIES CORP... 9,085,403 10,194,000 4,999 | 1AM

008252 AM 0 |AFFILIATED MANAGERS 4.25 02/15/2024.............ccccconn. 01/04/2016.... | BANC OF AMERICA SECURITIES........ccotuiiiiiiieririnteiesisssiessesissesssisssssssesssensssssssesins | cosesesssssssssssnessessessssssenssns | eovenes 743,373 734,000 12,305 [2FE.....cccoovvvrrreri

008252 AM 0 |AFFILIATED MANAGERS 4.25 02/15/2024............cocccneenn. 02/05/2016.... | JEFFERIES & CO 1,095,827 1,066,000 22,023 |2FE

00936C AE 2| AIRLE 2006-2A B CLO MEZ FLT 12/20/2020..........ccocererririeevieierseesiessiessssssse s ssssssessesseseees .| 01/06/2016.... | BANC OF AMERICA SECURITIES.. 1,292,203 1,350,000 3,322 [1FE

01310T AH 2 [ALBERTSON'S LLC TL B4 L+450 08/25/2021..........cevuueevmerirerereersninsersessssssssisssssssssssssesssssesss | seesenenes 02/03/2016.... | CS FIRST BOSTON.......courirmermeiaeiserseniseseseesssesssssessesssseessssssssssssesssessssesas 3,443,125 3,500,000 3FE

01310T AH 2[ALBERTSON'S LLC TL B4 L+450 08/25/2021..........cccvumrrerirererieiniiniiiesieseisisssisesssessesisesesse | vevevenenes 02/04/2016.... | BANC OF AMERICA SECURITIES..........coovvmrimirreriiieesnrissiinerienes 3,438,750 3,500,000 3FE

01310T AH 2 [ALBERTSON'S LLC TL B4 L+450 08/25/2021..........ccvureuuerireeereersrinsersesssesississsesssssssssssssssssns | seeesneees 02/05/2016.... | CS FIRST BOSTON......ccouriumirmeiueineisesiseeiseessesssesse st essssssssssssssssesssssenas 3,438,750 3,500,000 3FE

02660T EQ 2 [AHM 2005-2 4A1 SEQ FLT 09/25/2045..........coveivvirniirersiineiesississiesissssisessssssssssssssssssssessssnnss | vevsessnes 03/14/2016.... | WELLS FARGO BROKERAGE SERVICES..........cccecoiiireiieieieiiiessie e sssssssns | sesssssssssessssssssssessssssssssesessnses | onvenes 376,435 396,248 419 |1FM

02665X AA  7|AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36 01/22/2016.... [ MORGAN STANLEY...... 10,987,692 10,792,086 26,462 |1FE

02665X AA 7|AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36 .1 02/26/2016.... | WELLS FARGO BROKERAGE SERVICES.........cccocimiiiririirniineirerineisennines 1,017,398 997,755 102 |1FE

026929 AA 7|AHM 2006-3 11A1 SEQ SSNR FLT 12/25/204............cccrnvrrerereenne 02/24/2016.... | BANC OF AMERICA SECURITIES........ccostvumevmerierieineinerisssinennenes 4,056,884 5,176,247 354 [1FM

035242 AP 1| ANHEUSER-BUSCH 3.65 02/01/2026............ccouvrverriiriirerisiciresissisesssssessssssesssssssssssssssssssssens | sessessnes 01/13/2016.... | BARCLAYS CAPITAL......ovvrriirernrineierisieisneens 14,974,950 1FE

03766K AA 1| AASET 2016-1A A ABS SNR 4.875 03/17/2036..........ccovvrmerrrerirrirneeseessesssessenisssesessssssssssenssnes | nevesseeons 03/31/2016.... | GOLDMAN SACHS.........cotiimririerieiieiaseisesiesesss s ssssssssse st 10,350,320 1FE

037833 BY 5| APPLE INC 3.25 02/23/2026...........ccciririvieimiiieireiisisesnsissssssisessssssiesssssssssesssssssssessesssssssssessnss | sessessnes 02/16/2016.... | DEUTSCHE BANK... 7,982,400 8,000,000 1FE

046353 AL 2|ASTRAZENECA PLC 3.375 11/16/2025. Roeenn. 01/12/2016.... | JEFFERIES & CO.... 9,013,950 9,000,000 49,781 [1FE ...

046353 AL 2| ASTRAZENECA PLC 3.375 11/16/2025..........cvvriveriiieirsinsiesissisisssie s ssssssnenes R 01/20/2016.... | CS FIRST BOSTON......coutireriiiierrieisissiessesssie st sssesesssssssssssenes 4,993,200 5,000,000 32,344 |1FE

053807 AS 2| AVNET INC 4.625 04/15/2026...........ocverevereeririnirieriesisesesssessssssssssesssesissssssssssssssssssssssesssssessns | nevesssesns 03/21/2016.... | BANC OF AMERICA SECURITIES........ccostvvmevmerieriieiseisserisssinennenes 6,949,320 7,000,000 2FE

053807 AS 2| AVNET INC 4.625 04/15/2026............coouririiiriiniiieiienietiinississsiesie st ssssesssssisnss | sevesssions 03/23/2016.... | CS FIRST BOSTON......couiirriiiiereriiirirsiserssssie st senes 4,972,500 5,000,000 2FE

05578Q AE 3 |BPCE SA 4.875 04/01/2026 03/29/2016.... | CITIGROUP..... 7,919,600 8,000,000 2FE

05741R AE 3|BAKR 2006-1A C CLO MEZ FLT 10/15/2019, 01/13/2016.... | BANC OF AMERICA SECURITIES.. 3,373,125 3,500,000 526 | 1AM

058927 AG 9|BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036 03/21/2016.... | CS FIRST BOSTON......ccourirmermeiaermeriseriseeeseesssessessesssessssessesssssssessesssesssssesas 1,238,895 1,558,358 2,921 |1FM

05950P AF  0|BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046 03/21/2016.... | BANC OF AMERICA SECURITIES........coovinieriineiieinereiesiererineines 3,880,703 4,679,070 8,402 | 1FM

05950P AF  0|BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046 03/22/2016.... | BANC OF AMERICA SECURITIES 2,837,720 3,431,861 7,234 [1FM

05951V AV 1|BAFC 2006-1 6A1 SEQ SSNR FLT 10/20/2046............cevrrirerniiriereriiisirsinensnssiesssssseessssssesenes | eesesenenes 03/21/2016.... | BANC OF AMERICA SECURITIES 3,195,337 4,031,971 217 |1FM

059522 AA  0|BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047..........cccomvvvmerenerienieeiisisserisesiessssesssssssssssessenens | sevesseenns 02/25/2016.... | BANC OF AMERICA SECURITIES.. 8,649,229 10,057,243 1,435 (1Z

059522 AU  6|BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036...........covvmrierirririiiniissiicsiesisessissssissssesiesiinss | sevessseons 02/12/2016.... | CITIGROUP. 13,698,255 15,429,220 21,782 |1FM
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06051G FU 8|BANK OF AMER CORP GMTN 4.45 03/03/2026 02/29/2016.... | BANC OF AMERICA SECURITIES.........ovvomiiiniineieieeinsseiiniis 3,000,000 3,000,000 2FE.

06051G FU 8|BANK OF AMER CORP GMTN 4.45 03/03/2026 . .102/29/2016.... [ MORGAN STANLEY.... 4,024,720 4,000,000 2FE.

06738E AN 5|BARCLAYS PLC 4.37501/12/2026................... R 01/05/2016.... | BARCLAYS CAPITAL.....c.vvvrvrerirrnirrirsniereninines 14,926,800 15,000,000 2FE

06738E AN 5|BARCLAYS PLC 4.375 01/12/2026................... Roeenne 01/06/2016.... | BARCLAYS CAPITAL. 4,991,600 5,000,000 2FE

07386H QZ 7 |BALTA 2005-2 2A3 SEQ PT SNR FLT 04/25/35.........cccooviemirieiieineirsseissisesisiessssessseisssssssssssss | evsnneinns 02/11/2016.... | BANC OF AMERICA SECURITIES.. 5,037,106 5,943,488 7,049 |12

073880 AG 1|BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047..........cccvevmmirrmerieireeieirneesssssessesssssssssissssssses. | sevesssenns 03/03/2016.... | CS FIRST BOSTON.......couvirmiermeiaermneriseriseeeseessessessessesssseessesssssssessesssesssssesas 4,304,095 5,297,347 2,965 | 1FM

084670 BS 6|BERKSHIRE HATHAWAY 3.125 03/15/2026..........c0cceuivirerreiiiirereiissississssissssesesssssessessssisssenss | vevsessnes 03/08/2016.... | WELLS FARGO BROKERAGE SERVICES 7,992,480 8,000,000 1FE

109641 AG 5 [BRINKER INTL INC 3.875 05/15/2023...........coovemeemrieanerieniesisssesssessssssessesssssessssssssssssssesseseses | wonevenenes 01/04/2016.... | CANTOR FITZGERALD & CO 6,958,478 7,250,000 40,580 [2FE.....ccoocrvrrrerirs

114259 AN 4 [BROOKLYN UNION GAS 3.407 03/10/2026.........ccomrurrrrmrrmeireriesssneesensssessessnssssessssssssssssssses | weseseees 03/07/2016.... | BANC OF AMERICA SECURITIES.. 10,000,000 10,000,000 1FE

12531W BA 9| CFCRE 2016-C3 A2 SEQ SSNR 3.597 01/10/48 01/22/2016.... | CANTOR FITZGERALD & CO......coecoorvriririirirerieriseessessesiessensseseseenns 18,489,847 18,307,000 | .eovevrerrercerrenieererinn 49,388 [1FE......coovvrvrrrerirns

12563L AA  5|CLIF 2016-1A A ABS SNR 4.21 02/18/41 .| 02/04/2016.... | WELLS FARGO BROKERAGE SERVICES . 5,599,427 5,600,000 1FE

12593F BC 7|COMM 2015-LC21 A3 SEQ SSNR 3.445 07/48 01/07/2016.... | JEFFERIES & CO......ovvvrrimirierieriesieeisssesriesiesese s 8,555,449 8,500,000 8,947 | 1FM

12593P AW 2| COMM 2015-CR25 A4 SEQ SSNR 3.759 08/2048............ccovevumrierieineirissiseiiesiesessssessssssessins | evvessinns 01/15/2016.... | BANC OF AMERICA SECURITIES.. 11,436,563 11,000,000 22,972 [1FM

126117 AT 7 [CNA FINANCIAL 4.50 03/01/2026...........evvrmerirrereererieeiminesiesississessesssessssessesessssssessessssessenssnns | seeeseenes 02/22/2016.... | JP MORGAN SECURITIES INC 7,037,590 7,000,000 875 | 2FE

12635F AT 1| CSAIL 2015-C3 A4 SEQ SSNR 3.7182 08/48..........ccoorrumiirrrenerieiiesisneesssissesssisessssisssssssisssses | nevesseenns 01/21/2016.... | CS FIRST BOSTON.......couiiumirmiimiiisiieeisesisessssissssse st 6,567,280 6,376,000 16,463 [ 1FM...oooiercrierirns

12635R AW 8| CSAIL 2015-C4 A3 SEQ SSNR 3.5438 11/48..........coorevirrerrrinirierieseeeissisesisssessesssssssssseenes. | nevesseenns 02/12/2016.... | CS FIRST BOSTON.......courirmermriaerineriserisereseessssseesiessesesssessesssssssessesssesessesas 2,079,688 2,000,000 3,347 | 1FM

12635R AX 6| CSAIL 2015-C4 A4 SEQ SSNR 3.8079 11/48.......cocvmmiveiriiiriircinesereescee s 01/08/2016.... | CS FIRST BOSTON......coururriiiiirriiiriisierseisie s 12,172,036 11,714,000 | oo 14,869 [ 1FM...ooooirciierins

12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037 .102/17/2016.... | BANC OF AMERICA SECURITIES.........ovviiriiiiiiiniierienississiisssessiessesssssssesssesssssssenssenisnne | srseessesssessssssssisssssessesesnsssns | coone 425,871 422,177 1,343 [1FM

13054P AD 4 |CALIFORNIA PIZZA TL LIBOR+425 03/29/2018.........ccocoorvrererireenne 01/07/2016.... | Private Placement 2,775,000 3,000,000 4FE

13054P AD 4| CALIFORNIA PIZZA TL LIBOR+425 03/29/2018..........cvurrerrririininiisiieeienisseisesisssiessesisssinnens | cevessinns 02/26/2016.... | ANTARES CAPITAL LLP.......cvorririiriiiireiirenienisceiseeisssienienes 1,095,000 | ...oooueee 1,200,000 4FE

14575H AA 6| CAUTO 2016-1A A ABS SNR 4.55 02/15/2046.... e | eenienes 03/03/2016.... | CS FIRST BOSTON......ccouriumirmeimeiseiseriseeeseessssssssse st sssssssssssssssssesssssenas 27,989,721 28,000,000 1FE

16877# AA  0|VA CHARLOTTE CTL A1 3.652 01/05/2036............ccvvvumerirrereesmcererisssiessensssessesesssssssensesesnse | sevessseons 01/05/2016.... | Capitalized INtErest...........c.ovrvrrrrerieriicenerienricrienns 1

16877# AA  0|VA CHARLOTTE CTL A1 3.652 01/05/2036..........covvrmmrrrrerireesmeirersssssnessenssssesessssssesssesssssnnse | nevesseenns 01/05/2016.... | Private Placement 1

16877# AA  0|VA CHARLOTTE CTL A1 3.652 01/05/2036............cvvremererrirrimmrirsiinnsiesienisesessesesssssssenseninnne | seveseseons 02/05/2016.... | Capitalized Interest... 1

16877# AA  0|VA CHARLOTTE CTL A1 3.652 01/05/2036..........covrvumerrrrireermeirerssssssessessssissessssssesssesssssnnse | sevesseenns 03/05/2016.... | Capitalized Interest... 1

17275R BC 5|CISCO SYSTEMS 2.95 02/28/2026................... 02/22/2016.... | JP MORGAN SECURITIES INC... 6,994,680 7,000,000 1FE

17307G E8 7 |CMLTI 2005-8 1A4A SEQ SSNR FLT 10/25/35.........ccovvvvervrrerinnes . 03/23/2016.... 14,499,474 16,476,675 35,858 [1FM

17309N AG 6|CRMSI 2006-1 M1 MEZ PT 6.112 07/25/2036....... 01/11/2016.... | WELLS FARGO BROKERAGE SERVICES 3,353,438 3,500,000 7,126 [1FM

190749 AH 4 [CWCI 2006-C1 AM MEZ 5.254 08/15/2048...........cccovrvmerrreeririneisseiisssnessessssissesssssessssessssessees | nessenes 03/23/2016.... | BANC OF AMERICA SECURITIES.......c.ovvoerrerinerierienirseinserineins 5,985,000 6,000,000 24,519 [1FM

20030N BS 9| COMCAST CORP 3.15 03/01/2026..........c0cerrerrrireriieseresinersissssessssssssesssssssesesssssssssssesssssssens | oessnsens 02/16/2016.... | WELLS FARGO BROKERAGE SERVICES 6,986,840 7,000,000 1FE

20369F AA  7|[COMMF 2015-1A A CLO SSNR 5.75 11/01/2027........cocoreerrrinerieeireeineissesessssesisessssesssssissesnsees. | eeeeseees 01/28/2016.... | CITIGROUP.........cooirirrireireriseiieriesiseisseesssssssse s 2,625,750 2,700,000 45713 [1FE e

20826F AQ 9| CONOCOPHIL CO 4.95 03/15/2026.............cvuorermrrieririreiierississiessiisiiessessssesisssssssssssssesssenisnns | soeesenenes 03/03/2016.... | MIZUHO SEC USA 11,995,200 12,000,000 2FE

233835 AQ O|DAIMLERCHRYS NA 8.50 01/18/2031.......c.vuueieuremeereesensssiseesessessseesessssessessesssessssssssssssens | sesesseesns 03/10/2016.... | BARCLAYS CAPITAL.....covvrrerirrircererineriereenes 17,719,680 12,000,000 | .ooveorernrirerieerierienes 161,500 | 1FE......cocvmerrnrirens

24824T AC 4 |DEN122016-1A A2 CLO SSNR 3.0 04/15/2028...........coovvrvrrireririrrirerinnines | R 02/25/2016.... |[BNP PARIBAS..........coiiiiiiriieicieiie ettt bbb 5,000,000 5,000,000 1FE

25150N AB 0 |DBALT 2006-AR5 1A2 SEQ SSNR FLT 10/25/36 03/18/2016.... | AMHERST SECURITIES CORP... 4,020,894 7,550,974 3,544 | 1FM

251510 LM 3|DBALT 2006-AR1 5A1 SEQ SSNR FLT 02/25/36 .1 03/04/2016.... | CANTOR FITZGERALD & CO.. 1,217,841 1,418,156 950 [1FM

26875P AP 6|EOG RESOURCES INC 4.15 01/15/2026 01/11/2016.... | JP MORGAN SECURITIES INC... 6,989,780 7,000,000 2FE

278642 AN 3| EBAY INC 3.80 03/09/2022...........c0cmiueiiiiiiiicrieniisiississiiesiesisesnsis s esssessssssssssesssiesin | sevesssions 03/02/2016.... | BANC OF AMERICA SECURITIES 13,968,080 14,000,000 2FE

285512 AD 1|ELECTRONIC ARTS 4.80 03/01/2026...........cvvurvirerimeemerseisseeseesssesssesessssssesssesssssssessssssesssns. | sevessseons 02/17/2016.... | BANC OF AMERICA SECURITIES 9,966,900 10,000,000 2FE

28618X AD 4|ERL 2016-1A A1 ABS SEQ SNR 3.968 03/46............ceecrriinrinriineisinsissssiesisessssissssssssssssesssns | sovesssenns 03/14/2016.... | CS FIRST BOSTON......oourirririineissiiesisesississssssssse st sssssssssssssesssenssasssas 5,000,000 5,000,000 1FE

28618X AE  2|ERL 2016-1A A2 ABS SEQ SNR 5.047 03/46............vvumerimerneriirieeseesessnssieesssissssesssssssesses | nevesseenns 03/14/2016.... | CS FIRST BOSTON.......courirmermrimermerieriseeeseessessesssessesssseessesssssssensesssesssssesas 10,500,000 10,500,000 1FE

29364D AU 4 |ENTERGY ARKANSAS 3.50 04/01/2026............ccomvvmmiieiiieiiiiiiiinsinsiesissisessssississsssssssssies | soveniinns 01/05/2016.... | GOLDMAN SACHS.......ooiiriiiiiieiiisisi bbb 3,986,840 4,000,000 1FE

29977TA  A* 6|EVERCORE SEN NT A 4.88 3/30/2021.........ccvumirrerirerireeneriesriessesssssessesssesssessenssesssssssssssnenes. | nevesseenns 03/30/2016.... | Private Placement 7,500,000 7,500,000 2z

29977G AB 8 |EVERBANK FINL CORP 6.00 03/15/2026.......... 03/09/2016.... | US BANCORP 2,000,000 2,000,000 2FE.

30219G AM 0 |EXPRESS SCRIPTS 4.50 02/25/2026. .102/22/2016.... [ CITIGROUP.........ovvveeiirierirriseeneeisssisesiesiesi s 11,936,040 12,000,000 2FE.

30219G AM 0 [EXPRESS SCRIPTS 4.50 02/25/2026 02/23/2016.... | BARCLAYS CAPITAL... 4,976,500 | .... 5,000,000 625 |2FE

30231G AT 9| EXXON MOBIL CORP 3.043 03/01/2026..........ccvurrermeemmrreerierireriseesseeesessssssssessenssssssssssssssnsssns | sverenenes 02/29/2016.... | CITIGROUP........cooevirrirrerrrinirieriesiesesseesssssessessenesseans 12,000,000 | ..coomeveeirinriererens 12,000,000 1FE
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31677A AB 0|FIFTH THIRD BANK 3.85 03/15/2026 03/10/2016.... | DEUTSCHE BANK. 17,982,180 2FE
32051G SQ 9|FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35 .102/11/2016.... | BANC OF AMERICA SECURITIES.. 9,334,312 1FM..
345397 XU 2|FORD MOTOR CREDIT 4.389 01/08/2026 01/05/2016.... | CREDIT AGRICOLE CIB 15,000,000 2FE
35352P  AA 2| FRANKLIN FIN NET 6.875 03/30/2026...........c0ovrurerireemirenenieessesssenssesisssssessssssssessesssssssssssssses | eneesnenes 03/29/2016.... | BANC OF AMERICA SECURITIES 5,000,000 5,000,000 2FE
357081 AE 8|FREMF 2015-K720 B MEZ SEQ 3.3894 07/2022..........cccevumriiiieininirsirssieresissesesisessssssssssssnsens | vevsnsvnes 01/15/2016.... | BANC OF AMERICA SECURITIES 3,125,938 3,500,000 6,591 [1FM
3622EA AA 8| GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047..........ccomeermrririrnrerieriresesnesssssssesseniesesssssssssnens. | vereenes 01/05/2016.... | BANC OF AMERICA SECURITIES 5,081,937 7,663,619 1,151 [1FM
362341 FN 4| GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035........cccummmirirnrineirerinsiosirnsieissiseesesesssseessssssssnnes | vevsnsvnes 03/16/2016.... | BANC OF AMERICA SECURITIES 5,238,554 5,638,538 8,716 |12
362341 XC 8| GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035..........ccvvemmerierierirerireessessessessesssssssssssssssnenes | sevesseenns 02/26/2016.... | BANC OF AMERICA SECURITIES 3,149,171 3,661,826 279 (1Z
362341 XG 9| GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035 02/22/2016.... | BANC OF AMERICA SECURITIES 3,889,809 4,086,471 7,762 | 1FM
362341 XG 9|GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035 02/25/2016.... | BANC OF AMERICA SECURITIES.......ccooviumirierierieenerissiiesiessesisssssessssssessessssssssssssssnssie | seesssssssssssesssessssssssssnessnesens | seves 294,079 312,850 1FM
36242D H4 8| GSR 2005-AR2 1A1 SEQ SNR FLT 04/25/2035 .102/18/2016.... | BANC OF AMERICA SECURITIES.. 4,097,432 4,465,866 8,087 [1FM
36246M AU 3| GTP ACQUISITION 3.482 06/16/2025..................... 01/21/2016.... | GUGGENHEIM CAPITAL MARKET 4,985,500 5,000,000 5,320 | 1FE,
36248# AA 0| GSA (ANCHORAGE, AK) CTL 3.50 11/15/2030.........ccuurrerrereerneineineiseriesesseesssisessessssssssens | eesessinns 03/24/2016.... | Private Placement 20,684,500 20,500,000
362480 AD 7|GSCC 2006-2 A1 SEQ SNR FLT 05/25/2036...........c0oeverrererierirreieeisniseeserssssseesensssssssssessns | sevessseons 02/25/2016.... | CS FIRST BOSTON.......courirmermriairmneriserisesesesssseseesiessesesseessesssssssessesssesessesns 1,980,982 | ............ 2,760,950 236
36250G AN 5[GSMS 2015-GC30 A3 SEQ SSNR 3.119 05/50.......cuurvmuiemrereirneeiseirsersssssssesessssessesssssesssesssns | seeeseees 01/21/2016.... | CITIGROUP. 8,413,008 8,500,000 18,411
36828Q QH 2| GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045..........ovoirieriniieeienisciseiiesssessessssessessesssesenns | sovereenes 03/01/2016.... | AMHERST SECURITIES CORP... 4,743,750 5,000,000 2,261
36828Q QH 2| GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045..........coiiiiiiiiiciicisrissicesisississississsssiies | woeiienes 03/02/2016.... | AMHERST SECURITIES CORP. 1,185,938 1,250,000 1,131
36962G 3P 7|GENERAL ELECTRIC MTN 5.875 01/14/2038 .| 03/03/2016.... | BARCLAYS CAPITAL.. 6,306,150 5,000,000 44,063
36962G 3P 7|GENERAL ELECTRIC MTN 5.875 01/14/2038 03/03/2016.... | CITIGROUP. 6,307,000 5,000,000 44,063
37045X BG 0| GENERAL MOTORS FINL 5.25 03/01/2026..........ccouuveeiieeiinriierierisssieeiieseiessesissesesiessesssns | svevenenes 02/25/2016.... | JP MORGAN SECURITIES INC 7,971,120 8,000,000
373334 KE 0| GEORGIA POWER 3.25 04/01/2026..........coccvumrereerereseesensesisesissesssssssssssssessssssssssssssssssnsssns | sesesseesns 03/02/2016.... | BANC OF AMERICA SECURITIES.. 4,981,200 5,000,000
38143U 8H 7| GOLDMAN SACHS GROUP 3.75 02/25/2026............cccovrvmmerirerereeiireneriesinesseisesssssssessesssseesne | cevsesenes 02/22/2016.... | GOLDMAN SACHS.........coutiirririerieiieieisiesiesessessessssss sttt 6,983,830 7,000,000
38173A AN 8| GOCAP 2011-10A CR CLO MEZ SEQ FLT 10/21......cvvurirrieirerineriesiesissessseisssssssssesssesiseenns S 03/15/2016.... | BANC OF AMERICA SECURITIES.......c.ovvoeirrineireeieeiseiseniseinns 4,820,375 4,900,000 28,213
404280 AW 9 |HSBC HOLDINGS 4.30 03/08/2026.............ccoorermreimrieirirerirerireesseissssessesssesesssssssesssssesssesssenes Roeeen. 03/01/2016.... | HSBC SECURITIES.........cocooiruriirinirirerierireenne 7,988,400 8,000,000
42824C AP 4 |HP ENTERPRISE 4.90 10/15/2025..........cc0uuivirrireeineineisesiesisseesseissssessesissessssssssssssssesssssssnes | seeessneees 02/11/2016.... | MORGAN STANLEY.... 4,606,250 5,000,000 87,111
437076 BM 3 |HOME DEPOT INC 3.00 04/01/2026 02/03/2016.... | JP MORGAN SECURITIES INC........ccccrvvurnvn. 9,935,600 10,000,000
43739H AA 8|HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036... .102/11/2016.... | RBC CAPITAL MARKETS.... 7,985,508 9,126,295 3,536 | 1FM
43739H AA 8|HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036... 02/12/2016.... | RBC CAPITAL MARKETS.... 14,507,240 16,591,554 6,709 [1FM
44106M AV 4 |HOSPITALITY PROP 5.25 02/15/2026...........cccveuevemreercemnrineeseisssssneesensssisssssssssessssessssssssssssses. | aesnssnnes 01/29/2016.... | BANC OF AMERICA SECURITIES.. 4,880,750 5,000,000
443510 AG 7| HUBBELL INC 3.35 03/01/2026..........c0eevieriirerinnisiresisisisessessssssiesssssssssessssssssessssssssssssessessnne | sesessnenes 02/23/2016.... | JP MORGAN SECURITIES INC 11,909,280 12,000,000
448579 AF 9 |HYATT HOTELS 10YR 4.85 03/15/2026..........ccovveurrrmerireirerineesensesssesessessssssssssesssessssessssssssses | eesssennns 02/29/2016.... | JP MORGAN SECURITIES INC... 12,989,600 13,000,000
448579 AF 9| HYATT HOTELS 10YR 4.85 03/15/2026...........cccnvvrrrrrrernrisirerinsisisessesssssssesssssssssesssssssssssensens | sesessneens 03/01/2016.... | CANTOR FITZGERALD & CO 2,003,440 2,000,000
448579 AF 9 |HYATT HOTELS 10YR 4.85 03/15/2026..........ccovrvmmrrmrerireererisersensessssessssssssssessesssessssessssssnenes | cessssnnns 03/01/2016.... | GOLDMAN SACHS.........cotriuririirirmieissessesiesesses st 4,999,950 5,000,000
448579 AF 9| HYATT HOTELS 10YR 4.85 03/15/2026...........cconvuririrrreinrisiirerinsisissssesssssssesssssssssessssssssssssessnns | seesseees 03/01/2016.... [ MORGAN STANLEY.... 3,007,740 3,000,000
451102 BB 2 |ICAHN ENTERPRISES/FIN 4.875 03/15/2019 02/25/2016.... | BANC OF AMERICA SECURITIES........ccotiumiimerierieiserissinesiessssissssssssssssssssesssssssssssssssnssss | seesssssssssssssesssssssssssosssnsssnesss | nenes 635,250 | ......... 700,000 15,735
451102 BB 2|ICAHN ENTERPRISES/FIN 4.875 03/15/2019 .1 02/25/2016.... | BARCLAYS CAPITAL.....couiiiiiiiiiieiiesisiisiissiis sttt ssenes | sboesiesssesssssssenssasssisssenssesssens | cooes 638,750 700,000 15,735
451102 BB 2 |ICAHN ENTERPRISES/FIN 4.875 03/15/2019 02/25/2016.... | JP MORGAN SECURITIES IN 1,918,875 2,100,000 47,206
451102 BB 2|ICAHN ENTERPRISES/FIN 4.875 03/15/2019........coviiiireriiiniiniierssieeesisissessenssssesesssssessenes | cosessnenes 02/25/2016.... | MORGAN STANLEY.... 2,558,500 2,800,000 62,942
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018........coumrerrerrrinirieriesieseseessesssssssessesssssssssssssssessssensnns | sonessnenes 01/31/2016.... | Capitalized INErest...........ccrrvrrrrerieriieerserericeieens 8,977
45632@ AA 7 [INDUSTRIAL PIPING 14.50 12/13/2018........crvriiiririiersisseierssissiensssssssesssssssessessssssssssssessns | sessessnes 02/29/2016.... | Capitalized Interest... 8,412
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018........coumverrerrrinirieriesisseseeisessssssessesssssssssssesssessssensns | soversenes 03/31/2016.... | Capitalized Interest... 52
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35..........ccocovvieririiiiniisnieiiesississssississsisesiensinss | seiesiiinns 02/16/2016.... | BANC OF AMERICA SECURITIES.. 6,777,693 | .ocovvennee 9,413,463 7,233 | 1AM
459200 JG 7 |IBM CORP 3.45 02/19/2026...........eveerrrmmerirerireririeiseesssssessesssesesssssssssessssessesssssssssssssssssssssnsns | cessssnnes 02/16/2016.... | JP MORGAN SECURITIES INC 19,933,000 20,000,000 1FE
459200 ZZ 7|IBM SEN SEC NT 3.50 1/15/2019.......cooovirieririnrinriiniis 02/23/2016.... | Private Placement 8,750,000 8,750,000 22,118 |1Z
46617A AA 3| HENDR 2012-3A A ABS SSNR 3.22 09/15/2065 .101/28/2016.... | CS FIRST BOSTON........ocouriimiiniiiriicissisisi s ssssssesienns 3,215,903 3,279,443 4,987 |1FE
46633K AN 3| JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37 02/17/2016.... | BANC OF AMERICA SECURITIES........ccntiiriiriiiieirneiissiesiiessssisseisssssssseessssssssisssssssssessss | seesssssnsssssssssssesssasssosssssssenssns | oeves 191,468 192,551 222 |1FM
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE...........coovrimrrieriiririeeineriesinessenisssssessessesssenins | cevessines 01/26/2016.... | DEFEITEA INEEIESE.........oorereerreisiierieriere sttt snnes | sesstessssss et enins | oeesiesss s et 4,852 | ..ocoonee. 6,658 1FM
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46633M AM 1 |JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE 02/26/2016.... | DEFEITEA INEEIESL. ......veoveeveseeeeese e st s e s ees s s s es e ees s eeseseses s 6,665 1FM
46633M AM 1 |JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE .| 03/26/2016.... | DEfEITEA INEEIESL.......oouoeeeiesrirriseeieieiee ettt | shbesisesssnees bt esessnins | eeens ...6,004 7,166 1FM
46633P AU 6|JPMRR 2009-7 11A1 SEQ SSNR CSTR 09/36 RE................ 02/17/2016.... | BANC OF AMERICA SECURITIES.........covvorirrineieniesissiseiisiis 1,010,559 1,033,819 1,803 [1FM
46645A AB  7|JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE.........cccosvvrerieimirineiiesnineesenissessesssssssssensssessees | vevesseenns 12/30/2015.... [ JP MORGAN SECURITIES INC......cvomiemmrimiimirieeisesiseesesssssssessesssssessssssssssssesssensssssssessssssnss | sresssssssessssssesssssssnsssssssessnns | sosssessssessenes 389 (1AM
47232C AH 7 [JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE.........cooosrimrrimrireriieriseisseisssssesssessssisssssesssseseses | eseeenes 02/23/2016.... | AMHERST SECURITIES CORP... 7,579,759 | oo 9,594,631 20,203 [ 1AM
47232V GR 7| JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/4T........cvvvmereeerinerieeiieisneissessssssneessssssssssessesssesssee | nevesseenns 01/26/2016.... | CAPILAl INEEESL. ......ooureeeiesrirereseeereiiii ettt sntentnes | sesstessssss s st ees s ssnienins | boeessesssesss e sess s ntenes 1,498 1FM
48203R  AG 9 [JUNIPER NETWORKS 4.50 03/15/2024...........cccmvrireireiieiieeisnseississs s isssssesssesssssssnns | esssnenes 02/23/2016.... | BARCLAYS CAPITAL.....ccovvvrrrirrireirniinrireniienes 7,870,960 8,000,000 | .ooovreriiriieiierireinns 161,000 | 2FE.......ccocovcrierirncs
487836 BP 2| KELLOGG CO 3.25 04/01/2026..........ccvvmererererrereesseisseriesssesesssessssssesssssssssssesssssssssssssssssssessns | cessssnnns 02/25/2016.... | MORGAN STANLEY.... 7,991,680 8,000,000 2FE
50219P AA  4|LSTRZ 2016-1 A1 SEQ SSNR FLT 01/01/2021........cvvmmerirerireireiiseineiseniesissesssssssssesssesissessanes | vevesseenns 01/21/2016.... | BANC OF AMERICA SECURITIES.......coosvurirriineiciieeiseiserisiens 8,775,416 9,000,000 1FE
52327@ AA 3 |LECTRUS CORP TL 13% PIK 11/15/2016.........ccorererinrrierierirsireeiessessiensssssssessesssesssensenenne | cevessenes 01/01/2016.... | Capitalized Interest... 9,328 47
52327@ AA 3|LECTRUS CORP TL 13% PIK 11/15/201 .1 02/01/2016.... | Capitalized Interes 9,297 47
52327@ AA 3 |LECTRUS CORP TL 13% PIK 11/15/2016.........ccvrereriririerierirsiseriesssssiesssssessessessssssssesssnsnnse | cesnssnnes 03/01/2016.... | Capitalized Interest... ...8,504 8,668 47
524901 AV 7|LEGG MASON INC 4.75 03/15/2026...........cevvumrereerereseisessnesisssesssssssisssssssssesisssssssssssssssssesesns | nesesseenns 03/17/2016.... | JP MORGAN SECURITIES INC... 19,990,800 20,000,000 2FE
527288 BE 3|LEUCADIA NATL 5.50 10/18/2023.........cceurumevirrereeieissiienisesesssesssssssssessesssesssssssssssssssesssensns | sesessseons 03/02/2016.... | HILLTOP SECURITIES INC.......cvouieiuiimirierirriseesssisseriesiesesssesssessssssessesssesssssssssssesssesssenssnne. | seessssssssssssesssesssssssnssnessnesens | veves 933,750 | ..ooonve. 1,000,000 21,236 |2FE
527288 BF  0|LEUCADIA NATL 6.625 10/23/2043..........ccouiiereiieiieeissineiiesies e ssssssssssssisssssssssesss | nevesseenns 03/04/2016.... | IMPERIAL CAPITAL. 2,400,000 3,000,000 75,083 [ 2FE.....ooiniiriiiniinne
527288 BF 0|LEUCADIA NATL 6.625 10/23/2043..........ccvuererriieeierissineriesieseseessssissssessessessssesesssssesssenses | nesessseons 03/10/2016.... | IMPERIAL CAPITAL. 1,595,000 2,000,000 52,264 |2FE
53944Y AB 9|LLOYDS BANKING 4.65 03/24/2026.... R 03/17/2016.... | BANC OF AMERICA SECURITIES.. 12,970,100 13,000,000 2FE
53944Y AB 9 |LLOYDS BANKING 4.65 03/24/2026 03/18/2016.... | JP MORGAN SECURITIES INC... 5,029,050 5,000,000 2FE
540424 AS  7|LOEWS CORP 3.75 04/01/2026..........cooevermeerriiineiieseseissesssissessesssesessssssssssssssssessssssssssnses | sevesseenns 03/17/2016.... | BARCLAYS CAPITAL. 4,989,200 5,000,000 1FE
55368@ AA 6 |MSILIGHTING TERM LOAN 15% 11/B/2017......coouevirrerieiirinirierieriecessssisssisessesessenssssessssenss. | cevesienes 01/31/2016.... | Capitalized Interest... 52
55368@ AA 6| MSILIGHTING TERM LOAN 15% 11/6/2017........ovomeeereennerierieeiseisseisessesisesssesisseesssssssssnsssns | seneesneees 02/29/2016.... | Capitalized Interest... 52
55368@ AA 6 |MSILIGHTING TERM LOAN 15% 11/B/2017.......couevirreriereenirieriesesesessssssssesseessesssssesssssnnns. | cevnssnes 03/31/2016.... | Capitalized Interest... 52
55608P AW 4 |MACQUARIE BK LTD 3.90 01/15/2026 S 01/12/2016.... | CITIGROUP. 10,000,000 1FE
55819T AE 1 |MDPK 2016-20A B2 CLO MEZ 3.72 04/27/2027........cccvvvvmerirerirmrinerisrireiinns Roeeen. 02/24/2016.... | JP MORGAN SECURITIES INC 4,750,000 4,750,000 1FE
559080 AK 2| MAGELLAN MIDSTREAM 5.00 03/01/2026..........ccvuueemmerenremreseesssisseesesssessseesssssssisesssesssssssns | sevesseenns 02/22/2016.... | BARCLAYS CAPITAL. 4,993,750 5,000,000 2FE
559080 AK 2|MAGELLAN MIDSTREAM 5.00 03/01/2026 02/22/2016.... | CANTOR FITZGERALD & CO.. 3,038,970 3,000,000 2FE
559080 AK 2|MAGELLAN MIDSTREAM 5.00 03/01/2026 .| 02/24/2016.... | BARCLAYS CAPITAL... 5,087,900 5,000,000 2FE.
56501R AC 0| MANULIFE FINL CORP 4.15 03/04/2026 03/01/2016.... | MORGAN STANLEY.... 11,970,840 12,000,000 1FE
56501R AC 0| MANULIFE FINL CORP 4.15 03/04/2026 [ 03/02/2016.... | BARCLAYS CAPITAL... 4,973,300 5,000,000 1,729 [1FE
56501R AC 0| MANULIFE FINL CORP 4.15 03/04/2026 | I 03/04/2016.... | BARCLAYS CAPITAL... 4,980,150 5,000,000 2,882 |1FE
571748 BA 9|MARSH & MCLENNAN 3.30 03/14/2023 03/09/2016.... | CITIGROUP. 2,497,200 2,500,000 1FE
576433 GM 2| MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033........c.cccrvrvrrns 02/26/2016.... | AMHERST SECURITIES CORP... 5,479,958 5,693,463 1AM
59020U ZE 8 |MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035........cccvremmrrvuirmerireeermineisersssssessessssessssissesssssns | cevinesnnes 02/25/2016.... | BANC OF AMERICA SECURITIES 28,715,062 30,803,955 1AM
61690A AD 6| MSBAM 2015-C27 A3 SEQ SSNR 3.473 12/47 ..o sssssssssssssssssensns | eosessenns 02/17/2016.... | BANC OF AMERICA SECURITIES 4,086,250 | ............ 4,000,000 1M
61690F AL 7|MSBAM 2015-C22 A3 SEQ SSNR 3.046 04/48 02/12/2016.... | CANTOR FITZGERALD & CO 9,005,625 9,000,000 1FM..
61690Q AD 1|MSBAM 2015-C23 A3 SEQ SSNR 3.451 07/50 .102/11/2016.... | BANC OF AMERICA SECURITIES.. 10,401,563 10,000,000 1FM..
61690Q AD 1|MSBAM 2015-C23 A3 SEQ SSNR 3.451 07/50 02/17/2016.... | BANC OF AMERICA SECURITIES 1,325,594 1,300,000 1FM
61690V AZ 1| MSBAM 2015-C26 A5 SEQ SSNR 3.531 10/48........cccvrmriiiiriirieineiieissieiesisesssssessssssenns | cesesienes 01/27/2016.... | BANC OF AMERICA SECURITIES.. 5,084,375 5,000,000 1FM
638602 BP 6| NATIONWIDE BLDG 3.90 07/21/2025 Roeenne 02/05/2016.... | BARCLAYS CAPITAL. 10,389,500 10,000,000 20,583 |1FE
638602 BP 6| NATIONWIDE BLDG 3.90 07/21/2025. R 02/11/2016.... | JP MORGAN SECURITIES INC 3,134,850 3,000,000 8,450 | 1FE
64352V MP 3| NCHET 2005-A ASW SEQ SNR 5.288 08/25/35.............cvurevermiermrierierieeisessssisessesssssssesseninee | sevesseenns 02/03/2016.... | BANC OF AMERICA SECURITIES.. 3,770,000 4,000,000 4,113 |1FM
651229 AW 6| NEWELL RUBBERMAID 4.20 04/01/2026............coovureriirrireirerisnieienissisesesssssssssiessesssseensssssns | vevsessnes 03/18/2016.... | GOLDMAN SACHS.........cotiimiiriiiiiineise sttt 6,985,860 7,000,000 2FE
65251U AN 2 |NWSTR 2016-1A A2 CLO SSNR 3.44 02/25/28 02/12/2016.... | WELLS FARGO BROKERAGE SERVICES 11,999,671 12,000,000 1FE
654579  AE 1| NIPPON LIFE INS 4.70 01/20/2048...........coosrrreriniiririniiiiisinsieisssssie s v [ 01/13/2016.... | GOLDMAN SACHS........oooveiitiieiseieieses e bbb 5,000,000 5,000,000 1FE
67103H AE 7 |O'REILLY AUTOMOTIVE 3.55 03/15/2026 .1 03/01/2016.... | US BANCORP 3,993,280 4,000,000 2FE
67401G AE 8| OAKTA 2016-A B2 CLO MEZ 3.807 01/20/27.......ccorvumiviirireeireiresiseisssiesississsessssssisssssesssesens 03/09/2016.... | WELLS FARGO BROKERAGE SERVICES 2,999,655 3,000,000 1FE
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674599 CH 6| OCCIDENTAL PETE 3.40 04/15/2026..........cveiveieiiereriiieiesisisisssie st nssses 03/28/2016.... | BANC OF AMERICA SECURITIES 12,970,360 13,000,000 1FE
67590Y AE 0|OCT26 2016-1A B2 CLO MEZ 3.88 04/15/2027...... 03/23/2016.... | BANC OF AMERICA SECURITIES.. 7,500,000 7,500,000 1Z
68217F  AA 0 [ OMNICOM GROUP 3.60 04/15/2026...........ccvumrrirrirriersisssiressesssesessssssisssssssssssessesssessssesssssses | sessessnes 03/28/2016.... | CITIGROUP. 12,987,910 13,000,000 2FE
68268F AA 8| OMFIT 2016-2A A ABS SSNR 4.10 03/20/2028...........ccoomvemerierrrerierininsersesssesssessessssessssssssses | vereenes 03/16/2016.... | RBC CAPITAL MARKETS............... 21,996,236 22,000,000 1FE
68268L AA 5| OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28........ooirmiiiieieiirinnieisnicesississesisesssssssensssine | vevsnsvnes 03/15/2016.... | BANC OF AMERICA SECURITIES.........covvoiiriiniieeiiesiseseiissis 8,282,188 | ............ 8,500,000 1FE
694308 HP 5|PACIFIC GAS & ELEC 2.95 03/01/2026..........ccvuuremmrererieeienieisssssesiesssesssesssssssssesssenssnesnse | sevesseenns 02/23/2016.... | MORGAN STANLEY.... 4,986,700 5,000,000 1FE
69915V AC 4| PARL 2015-1A A CLO SSNR FLT 07/20/2027........vvvuerierireirseiseisesisesessessssesssississsssesssessssenas R 02/11/2016.... | BANC OF AMERICA SECURITIES.........covvoeiriineieeieriseiseiissis 7,760,000 8,000,000 12,878 [1FE ...
69915V AC 4| PARL 2015-1A A CLO SSNR FLT 07/20/2027........vvvuevirerereemirissersesssnesssesessessesssssesssesssesnssenas Roeenne 02/22/2016.... | BANC OF AMERICA SECURITIES.......c.ovvumirmrrinerierienireenseriseins 5,795,625 6,000,000 12,418 [1FE ..
70437Y AB 7| PAYLESS INC TL B 1L L+400 03/11/2021.......cverviieeeieieirssieieiessieeesieisesesssessssssssesssssssensens | cesesenenes 01/26/2016.... | Private Placement 2,523,579 5,486,041 4FE
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020... 12/15/2015.... [ CITIGROUP........cocviiieiririeristissiis sttt ensniins | abiestsessseses st ensesssnnies | crsesinenes (975) 5FE
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020... .| 12/16/2015.... | CITIGROUP..... (4,592) 5FE
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020... 12/17/2015.... | BANC OF AMERICA SECURITIES.. (3,061) 5FE
70454B AN 9|PEABODY ENERGY TL LIBOR+325 9/24/2020. 12/22/2015.... | BANC OF AMERICA SECURITIES (3,061) 5FE.
71429M AB 1| PERRIGO FINANCE 4.375 03/15/2026 03/07/2016.... | BANC OF AMERICA SECURITIES 4,987,550 | ...ocoonee. 5,000,000 2FE
72345H AA 3 |PINNACLE NATL BK 4.875 07/30/2025 03/03/2016.... | SANDLER & O'NEIL PARTNERS.... 3,960,920 4,000,000 21,667 |2FE
74041P AB 6|PRETSL 8A A2 CDO SSNR FLT 01/03/2033.... 03/17/2016.... | SANDLER & O'NEIL PARTNERS.... 6,647,852 8,805,102 28,676 | 1AM
74041P AB 6|PRETSL 8A A2 CDO SSNR FLT 01/03/2033.... 03/18/2016.... | SANDLER & O'NEIL PARTNERS.... 6,647,852 8,805,102 29,043 [1AM
743487 AM 4 |PROSPECT CAPITAL 5.875 01/15/2019. .102/2212016.... |BARCLAYS CAPITAL.....ooviireieeiiisiseisesississsssssses st ssss st sssssssssessssssssssssssssnsss | assessssssssessssssssssssssssnssesssenssans | oooes 665,000 800,000 5,222 | 2FE,
743487 AQ 5|PROSPECT CAPITAL 4.75 04/15/2020 02/11/2016.... | BARCLAYS CAPITAL... . 1,769,000 2,440,000 39,277 |2FE
743487 AQ 5|PROSPECT CAPITAL 4.75 04/15/2020 02/12/2016.... | BARCLAYS CAPITAL. ....ccouuivirrirrirrimirisiiiesiesiesesssesesssssssess s ssessssssessessssssssssesssesssesssnns | stesmsssssssessesssessssnssnssnessneses | veves 725,000 1,000,000 16,229 [ 2FE......ccovvrirrcrins
74922Q AA 0|RALI 2006-QA8 A1 SEQ SSNR FLT 09/25/2036 01/06/2016.... | KEYBANK CAPITAL MARKET .......oviuiimiiierieriieessesseisessesssesessessssssssssssssessssesssssssssssssessnns | aeessssssssssssesssesssssssnssnsssenssns | aeees 782,402 1,016,107
74930B AA  3|RBBBANCORP 6.50 03/31/2026 03/28/2016.... | FIG PARTNERS.........evtiieriririiiiesiesiseses s sesssssessss st sssessesssessssenns 8,000,000 8,000,000
74931) AD 9|RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE 01/26/2016.... | CAPILAl INEEIESL.......c.oureeeriesiirrireirie ittt sntns | seiseesnsbssss st ess s nstsnnine | bntbiesssess s ssnssans 2,552 2,418
74931 AD 9|RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE 02/26/2016.... | CaPital INEESL...........cvvurieriiriri s 2,699
74931) AD 9|RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE 03/26/2016.... | CAPItAl INEEIESL...........cooeeveecvecriieeee st 2,559
74931 AD 9|RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE 12/26/2015.... [ Capital INEIESE. ...t
74931T AG 0|RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE... .101/13/2016.... | BANC OF AMERICA SECURITIES 1,851,049 1,985,039
74966U AL 4|RPIFINANCE TRUST TL B4 L+275 11/09/2020.. 02/24/2016.... | BANC OF AMERICA SECURITIES 2,996,250 3,000,000
75115B AC 3| RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/3B.........ceeurrererierirerireisensssssssssssssssensssisssssssssnssss | nevesneenns 02/11/2016.... | AMHERST SECURITIES CORP... 4,200,375 | ..coovrnees 5,455,032
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036..........0ccvvvrerviriereriisisiesesissesesssissssssesssssssssssens | eoeseenes 01/14/2016.... | AMHERST SECURITIES CORP... 8,125,336 10,475,857
761118 BU 1|RALI 2005-QA8 NB2 SEQ SNR FLT 07/25/2035..........cceveererermmeireriseinsessessssessssssessssssssssensns | sevesseenns 12/03/2015.... | AMHERST SECURITIES CORP........ccooritmrimiimeiieeiinsiseesss e ssssssssss s sss st ssssssssisns | soesssssssssssssssessssessessssssssssssess | ossssssssnsssncees
761118 FM 5| RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35..........cccovrimiriirieririrniiesiesiieesssissieesiesisesesns | seveseseons 02/24/2016.... | CS FIRST BOSTON......coutiririiiierrisinirsieisssssie st sssssesssssssssssenes 7,846,678 | ............ 9,344,760
76117W AB 5|RESOLUTE FOREST 5.875 05/15/2023, 02/23/2016.... | GMP SECURITIES........otvuiimiireriseeseeisessessesisessssesssssssssssssess s ssssesssssssssssssessssssssssssssnsssns | aeesssssssssssesssssssssssnssnsssnessns | seves 345,000 | ......... 750,000
76117W AB 5|RESOLUTE FOREST 5.875 05/15/2023 02/25/2016.... | RBC CAPITAL MARKETS ..ottt ssssssessesssssssssesssesssnsssses | sessesssesssssssssessssssnssesssessssssnsens | ooves 356,250 | ......... 750,000
76117W AB 5| RESOLUTE FOREST 5.875 05/15/2023.........c0cucvurrereemmrinersesssesssssessssssssessesssssesssssssssssssssssns. | sovesseenns 02/29/2016.... | WELLS FARGO BROKERAGE SERVICES 1,192,500 | ..ooovvee. 2,250,000
780082 AD 5|ROYAL BK CANADA GMTN 4.65 01/27/2026.. l. .101/22/2016.... | RBC CAPITAL MARKETS.... 24,946,500 25,000,000
780082 AD 5|ROYAL BK CANADA GMTN 4.65 01/27/2026.. [ 02/11/2016.... | HSBC SECURITIES 4,851,450 | ............ 5,000,000
780097 BA 8|ROYAL BK SCOTLAND 4.80 04/05/2026 .| 03/30/2016.... [ MORGAN STANLEY.... 13,974,660 14,000,000
800085 AE 2| SANDP 2006-1A C CLO MEZ FLT 07/18/2020..........c0revereereriermerierssesesseesseessssssssssessenssssenens | nevesseenns 02/04/2016.... | CITIGROUP.........cooevirrireerriserieriesissseseessessssssesssesessenns 3,930,000 4,000,000
80875A AJ 0| SCIENTIFIC GAMES TL B1 LIB+500 10/18/20........c0ceuerereirerieieiiiesieisissiesssssessssessessssssssssssessnss | sevseessnns 02/22/2016.... | UBS WARBURG 1,059,000 1,200,000
80875A AJ 0| SCIENTIFIC GAMES TL B1 LIB+500 10/18/20..........ccvuueemerierirerereeseniseiserisesssensessssesssssssenes. | nevesseenns 02/24/2016.... | BANC OF AMERICA SECURITIES........ccotvimiierierireenerisssinesiessesisssssessssssessesssssssssssssssnssse | seesssssssssessesssessssssssssssssnessns | seves 532,500 600,000
80875A AJ 0| SCIENTIFIC GAMES TL B1 LIB+500 10/18/20..........cevvvuririirerireiireisesississisessseessssisssissssnsess | vevesneenns 03/23/2016.... | BARCLAYS CAPITAL... 1,167,000 1,200,000
81788Y AA  1|767-3-25285 & 25392 TRUST 5.25 10/05/22.........ocvumremereeirierirereseesssissesiesssessesesssssssssssssenens | nevesseenns 02/11/2016.... | STIFEL NICOLAUS 6,300,000 6,300,000
82017R AF 6| SHAST 2007-1A B1L CLO MEZ SEQ FLT 04/21.....ccvvviveriririrrineieresineierississeessersssssisensnssesens. | oesinsenes 02/05/2016.... | BANC OF AMERICA SECURITIES........ccoviimiiriiiineiseiiissiesiesississesssssssssesssssssssssssssssssessss | seesesssssssesssssssessssssssssssssonsss | oeves 473,516 | ..coo.ue. 500,000 590 |1FE
826699 ZZ 6|SIGNATURE BK 5.30 04/22/2026. .1 03/11/2016.... | BARCLAYS CAPITAL... 20,000,000 20,000,000 1FE
85172L AA 4|SLFT 2015-AA A ABS SEQ SNR 3.16 11/15/24 02/23/2016.... | BANC OF AMERICA SECURITIES.. 2,464,453 | ... 2,500,000 2,414 | 1FE
859428 AT 1| STERLING NATL BK 5.25 04/01/2026............ccvvrmeeeireerirerereeesseissssesiesssessssssssssessssessenssssesnes | sesesseons 03/23/2016.... | US BANCORP.........cotvieirimrirrireinseissiiseriesiesisesessessssssssse st sssessssssssans 10,000,000 | ...coouveeirirrirerirens 10,000,000 47
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863579 C3 0|SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035........ccosvvecrvirrircriciierinnnns 02/10/2016.... | AMHERST SECURITIES CORP. 8,465,721 10,003,806
863579 UU 0| SARM 2005-15 4A1 PT SSNR FLT 07/25/2035..........ccevvvmmermerirneerceireeeeinns .1 01/15/2016.... | BANC OF AMERICA SECURITIES.. 5,089,089 5,926,159
863579 VH 8|SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035..........c0cruvvrrvereririrnrirerrnnines 02/26/2016.... | CANTOR FITZGERALD & CO 2,179,806 2,450,942
863579 ZL 5|SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035...........ccevvrevererernenne 02/04/2016.... | AMHERST SECURITIES CORP. 5,011,863 5,922,438
863667 AJ 0| STRYKER CORP 4.625 03/15/2046.............ccvorrerriireinsiiesisesiseessssissssesssesisssisssssssssesssssssssssans | sevesssenns 03/03/2016.... | BANC OF AMERICA SECURITIES.. 4,944,700 5,000,000
863667 AN 1|STRYKER CORP 3.50 03/15/2026............c0cmeverrimeemmerinnssiessensssesessssssssssesssssssssssessessssssssnssnse | nevessseons 03/03/2016.... | JP MORGAN SECURITIES INC... 4,967,400 5,000,000
87151Q AC O [SYMETRA FINL 4.25 07/15/2024..........coooveiririrciiiieieiinsiesssissississss s ssessssisssesssssnnss | nessessnes 03/04/2016.... | JEFFERIES & CO 10,075,100 10,000,000
87246Y AC 0| TIAA ASSET MGMT 4.125 11/01/2024 02/25/2016.... | UBS WARBURG 3,657,616 3,543,000
87246Y AC 0| TIAA ASSET MGMT 4.125 11/01/2024 03/02/2016.... | UBS WARBURG 1,393,782 1,360,000
87305Q CH 2|TTX CO 3.60 01/15/2025 01/06/2016.... | FIRST TENNESSEE.........ccocoiieieiiriririerienissiseesssssesiessesessssssssssssensenes 7,957,360 8,000,000
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38 .| 03/04/2016.... | AMHERST SECURITIES CORP. 10,871,324 12,733,615 2,924 (12
883203 BW 0| TEXTRON INC 4.00 03/15/2026 03/04/2016.... | JP MORGAN SECURITIES INC... 7,939,360 8,000,000 2FE
891906 AC 3| TOTAL SYSTEM SVC 4.80 04/01/2026...........ccorrrmerirrircirnieseriesisesisseisssssssssssssssssssssssssassissssss. | sevesseenns 03/14/2016.... | JP MORGAN SECURITIES INC... 12,964,900 13,000,000 2FE
89352H AT 6| TRANS-CANADA PL 4.875 01/15/2026..........oooeoeverereeeeeeeeseeesseesesesesesesessesesssesssesesesesesssesssseessneees [ 01/22/2016.... | DEUTSCHE BANK 9,958,100 1FE
89641U AC 5| TRINITY ACQ PLC 4.40 03/12/2026...........ccooreereireiieiiineeieisssississs i ssssisssssesse s isseins S 03/17/2016.... | BANC OF AMERICA SECURITIES.. 9,957,800 2FE.
902133 AT 4|TYCO ELECTRONICS 3.70 02/15/2026............eveeeeeeeeeeeeeereeeereeeeseesesesseseesesseseesesssessessesesessessees R 01/25/2016.... | JP MORGAN SECURITIES INC 9,975,700 1FE
90351D AF 4|UBS GROUP FUNDING 4.125 04/15/2026 03/30/2016.... | BANC OF AMERICA SECURITIES.. 4,976,800 5,000,000 2FE.
90351D AF 4 |UBS GROUP FUNDING 4.125 04/15/2026.. 03/30/2016.... | DEUTSCHE BANK... 7,962,240 8,000,000 2FE
91324P CV 2| UNITEDHEALTH GROUP 3.10 03/15/2026 02/22/2016.... | WELLS FARGO BROKERAGE SERVICES 6,994,470 7,000,000 1FE
91529Y AL 0| UNUM GROUP 3.875 11/05/2025...........coorirmriririirierirrissiiesisssiessesisssessessesssessssessssssssssesses | nevesnseons 02/11/2016.... | JP MORGAN SECURITIES INC... 4,915,450 5,000,000 54,896 |2FE
915328 AL 2| UPLND 2016-1A A2B CLO MEZ 3.95 04/20/28...........covvoererieineieiineeiesissessssssessessesessessssssses | sesesseenns 03/23/2016.... | CITIGROUP. 7,500,000 7,500,000 1Z
917310 AA 2| USAMERIBANCORP QIB 6.25 04/01/2026..............ovvuirirrireenerieisieeiensssesssssessessssessenssssssenes | sevessseons 03/24/2016.... | SANDLER & O'NEIL PARTNERS.... 5,000,000 5,000,000 2FE
927804 FU 3| VIRGINIA ELEC & POWER A 3.15 01/15/2026.........cccevumrereiirirereseisesiseissesssssssessessssesssssssens | sesesseenns 01/12/2016.... | GOLDMAN SACHS.........cotiiriiriiriiiieiseisessesiss st een 4,999,550 5,000,000 1FE
92912E AC 7|VALEANT PHARMA 6.75 08/15/2018 N 03/16/2016.... | BARCLAYS CAPITAL.....ccovvrrerirrirrirrinrrinerienes 1,338,750 1,500,000 10,125 [4FE......ccovvvvirrerins
92912E  AC 7| VALEANT PHARMA 6.75 08/15/2018.........ccomrvmrrirerireireeiseissessesssesisessssssssssssssssssssssssssssssssens | lovenseenns 03/16/2016.... | MORGAN STANLEY.... 3,375,000 3,750,000 25,313 |4FE
92912E AC 7|VALEANT PHARMA 6.75 08/15/2018 03/22/2016.... | JEFFERIES & CO 1,350,000 1,500,000 12,094 [4FE......covvovirverns
92915C AE 4|VOYA2016-1A A2B CLO MEZ SEQ 3.92 01/27 01/22/2016.... | JP MORGAN SECURITIES INC 1,000,000 1,000,000 1FE
92915C AL 8|VOYA 2016-1A B2 CLO MEZ SEQ 5.05 01/27 R 01/22/2016.... | JP MORGAN SECURITIES INC... 3,500,000 3,500,000 1FE
929227 4T 0| WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033...........ccuurevmmerineereeiseseresessesiessssesssssssesssssessns | sevesseenns 03/03/2016.... | CITIGROUP. 2,459,606 2,449,654 1,123 [1FM
92922F 3N 6 WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35........cuevereriirrirnriersiisiesssissiesssssssessssssssssenes | vevsessnes 02/23/2016.... | BANC OF AMERICA SECURITIES.. 8,482,768 8,982,414 15,163 [1FM...cocviiviiiiin
92922F J5 8|WAMU 2005-AR6 2A1C SEQ SSUP FLT 04/25/45..........cvveierieieneieeiinsesneesnssisessesiesesseessssssees | eeeeeenes 02/16/2016.... | RBC CAPITAL MARKETS............... 12,973,910 15,601,846 8,305 | 1FM
92939F AT 6 |WFRBS 2014-C21 A4 SEQ SSNR 3.41 08/15/47........ocvvveriririinieniiieiisnisierssisesessssisssssssssssnsssnns | nevsessnes 02/11/2016.... | WELLS FARGO BROKERAGE SERVICES 3,108,750 3,000,000 4,547 | 1FM
92990G AG 8| WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37........curmvemirmerirerirneesssiseisessessnesssessssessssssssns | wneeeenes 02/17/2016.... | AMHERST SECURITIES CORP... 19,784,470 26,556,336 37,168 [1FM
931142 BF 9| WAL-MART STORES 7.55 02/15/2030.........00eumereirerieieeriisissssssessnsssssessssssssessssssssssssessssssesse | sessessnes 03/01/2016.... | J> MORGAN SECURITIES INC... 2,869,840 | ... 2,000,000 7,969 [1FE
933636 AL 6| WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36.........cvumirrerirreieeiseinsisessessssessssssssesssssssses | sevesseeons 02/23/2016.... | GOLDMAN SACHS.........cotriueririimiiieisersessese st bbb 5,928,736 6,596,646 10,139 [ 1FM.coicicricirns
939336 X9 9|WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045.. .101/22/2016.... | BANC OF AMERICA SECURITIES 7,809,707 8,849,527 603 [1AM
94980M AE 8| WFMBS 2004-P B1 MEZ NAS FLT 09/25/2034.... 03/03/2016.... | AMHERST SECURITIES CORP. 6,320,442 6,566,693 3,495 | 1FM
94984D AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.........c.oeveriirriiniiiciierisisniisiissiiesiesissienns | reveniiinns 02/24/2016.... | BANC OF AMERICA SECURITIES 3,136,160 3,389,298 7,230 | 1FM
94984L AA 4| WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36..........ccvumeverrereeririeieriesisesesseessessessessenins | sevesseeons 02/23/2016.... | BANC OF AMERICA SECURITIES 10,896,851 11,538,691 21,915 [1FM
949890 AW 9| WFCM 2015-C27 A5 SEQ SSNR 3.451 02/15/48...........corvvvriiiiriniinriieriesisniissiseiiiesissssnienss | soveniinns 01/22/2016.... | CS FIRST BOSTON.......ooiviimiriiiiiiiiesiesissessisiie s 6,515,516 6,455,000 16,088 [ 1FM...cooovrirrierirns
94989) AZ 9[WFCM 2015-C28 A4 SEQ SSNR 3.54 05/15/48..........ccovermerirrercenirinernesiessinessessssesssessssssssssns | snereenes 01/05/2016.... | CS FIRST BOSTON......ccourirmermeimirineriresesseessessssssessesssesesseessssssssssessessssssssssssssssssssssenssssssnnss. | seesssssssssesssesssnsssssssnsssnessnessns | seves 695,175 690,000 475 [1FM
94989W AR 8| WFCM 2015-C31 A3 SEQ SSNR 3.427 11/15/48..........oovvvviriiriiiiisnicssisesessnisssissiesisnins | veveiniens 02/23/2016.... | WELLS FARGO BROKERAGE SERVICES 12,421,951 12,150,000 28,915 [1FM
94989Y AY 9|WFCM 2016-C32 A3 SEQ SSNR 3.294 01/15/59........courrrmmerirerereriinerissriesiesesseesssssssssesssensnns | vevesseenns 02/03/2016.... | WELLS FARGO BROKERAGE SERVICES 7,069,832 7,000,000 10,889 [1FE. ...
958102 AJ 4|WESTERN DIGITAL 7.375 04/01/2023 03/30/2016.... | BANC OF AMERICA SECURITIES.........ovvuiiniineieiiesiseiseiinsis 7,500,000 7,500,000 2FE.
BL1857 02 O|WESTERN DIGITAL TL B 1L L+550 03/30/2023 .| 03/31/2016.... | Private Placement 7,275,000 7,500,000 2FE
BL1871 62 5|CABLE & WIRELESS TL B1 L+475 12/02/2022 02/24/2016.... | BANC OF AMERICA SECURITIES.......coooemirrnierieenieicienienne 2,039,250 2,100,000 3FE
BL1871 62 5|CABLE & WIRELESS TL B1 L+475 12/02/2022...........ccrsveiveieiririerireriseessseessssssiesienesssessniens Roeeen. 02/25/2016.... |MORGAN STANLEY........cooutiiuiuimerimrimiriseisiesssesssesesssesesssessssessessssssssssessessssesssssssssssesssesssesssne | seessssssssessesssessssssssssnessnesss | veves 874,125 | ......... 900,000 3FE
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1 2 3 4 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or

CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
3899999. Total Bonds - Industrial and Miscellaneous... ettt ettt e ettt ettt e e e At et st e A et et e aet et et e et et e etesasnanans | Aedesesieiesessesetetsasietasesee et s aet et et e A et et et et et et e A et et s e e et et e A et ettt e e e et e A et ettt Ae e e A et et st a et et e A et et s e e e s e e teten s e santnantetesanansessansesasarensnsesnansas | terererierereneeeeninaes 1,5651,981,482 | .....coovvvvvennnn. 1,614,199,520 | ..ooooovvvevricrern, 2,416,029 XXX
8309997, TOIAI BONAS = PA 3. eestrisitssers ettt 18888888 E 488408408 1EEE40EE 405 £ 44EEHoLE4EE8 4R R 4R E1EEE 108 4EE  H4EEeEE L8 LR LR HLE R84 E L8 4L L EEEHEEE 1L L4 E AL £LE 1L L8 E£LE 1 EE 4L LR LE 8L E Rttt | e 1,639,070,526 | ....cocvivirnirinnes 1,694,204,520 | ..ovoviiiniiiniiens 2,826,984 XXX
8399999, TOAI BONMAS........vttiteieseeisieeeseteseesse ettt es skt ee8 84888 E 8484808 E L4488 E 4081 1eEE110E 404140EEooLEeeEEoeeEeeE o088 eeeE  4LE1eeEsoeEEeeEfoeEE e R LR EE LR eLE oL E oL f 4L 8oL oL oA E 1oL 0L 8oL 4L E L E L E oL E 4140 E LAkttt | ernbinnt ettt 1,639,070,526 | ....coovvmrirvrrines 1,694,204,520 | ..oovooviiviiiniiniens 2,826,984 XXX
Preferred Stocks - Industrial and Miscellaneous

00204Z ZA 7 |APRECIA PHARM CONV A-18.00 1/13/2021.........ouvierriiiieiiresiieeisseiseisssssesssessssissssssssesess. | sessienes 01/13/2016.... | EXCRANGEM. ......coovvreireiriiisiie s bbbt | cbsesssesssesssnnens 5,790,603.000 | .ooverriirirriinii 6,195,945 P4AZ...

617777 ZZ 3| MORPHICK INC SERIES A 8.00%......c.ucuuuriesirsensensssesssnsssssssesssenssssssssessssssssnssensssssssssssssssssnssnens | nesesseeas 03/30/2016..... | Private Placement 1,000,000.000 | ..o 1,000,000 P4AZ...
8499999. Total Preferred Stocks - Industrial and Miscellaneous OO PO PSSP OPT PP PPP PPN ....7,195,945 XXX XXX
8999997. Total Preferred Stocks - Part 3 XXX XXX
8999999. Total Preferred Stocks. XXX XXX
Common Stocks - Industrial and Miscellaneous

00176K AC 7| AMMC CLO 2015-16A SUB 0 04/14/27 ......oovvreririrneiiisiiseisesiesiseis s ssesisssisssssssssssssssins | nevesseenns 02/26/2016.... | JEFFERIES & CO.....ovrivmiviireiieiieeiseisssies e 1,400,000.000 854,000 XXX u

008252 10 8| AFFILIATED MANAGERS GROUP........ccceviiriririreenerisesisesiesssessssessssssssesssssssssssssssssesssns | nevesseenns 01/12/2016.... | SANDLER & O'NEIL PARTNERS.... 14,000.000 1,909,464 XXX L

008252 10 8| AFFILIATED MANAGERS GROUP..........coiiiiiiiiieieiissiies et ssssssessnns | oevesasenns 01/13/2016.... | SANDLER & O'NEIL PARTNERS.... 14,000.000 ...1,841,372 XXX L

008252 10 8|AFFILIATED MANAGERS GROUP.. . . 01/15/2016.... | SANDLER & O'NEIL PARTNERS.... 7,000.000 886,754 XXX |

03938L 11 2| ARCELORMITTAL-NY REG RTS.....coturiimrimiiriineiieisesiseeiseesssises s vee | 03/14/2016.... | SPIN Off 0393BLA0A..........covrereiieireiieeie sttt | eenisesssesssnsesesssan 800,000.000 XXX L

14309L 10 2|CARLYLE GROUP LP........cccocvovrerirernnne .101/11/2016.... | STIFEL NICOLAUS 37,477.000 XXX |

313360 ZZ 5|FEDERAL HOME LOAN BANK CINCINNATI-R 03/28/2016.... | Private Placement 30,000.000 XXX

375558 10 3| GILEAD SCIENCES INC.......oevimiiriiiiiiieriisseiesie st ssesssessessssssessesssessssssenns | seveseseons 01/29/2016.... | IS GROUP. 3,928.000 XXX

38983D 30 0| GREAT AJAX CORP........cuuimiiueeieetesiss e ss bbbt nisnins | cesnsiaes 03/09/2016.... | Exchanged 570,596.000 XXX

48248M 10 2 [ KKR & COLP.....oiiiirieiiiiicii ettt | ceieesiies 01/11/2016.... | FRIEDMAN BILLINGS RAMSEY 29,875.000 XXX

48248M 10 2 [ KKR & COLP...ouiiiiiiiiiiie ittt | arbansians 01/12/2016.... | FRIEDMAN BILLINGS RAMSEY 25,510.000 XXX

58503F 10 6 |MEDLEY CAPITAL CORP......oovtirirrirtiiciisiiesiesissisesiss st sesssssisssssessesssenses | seseesians 01/12/2016.... | STRATEGAS RESEARCH . 39,640.000 XXX

58503F 10 6 |MEDLEY CAPITAL CORP......ooouuiimeireiiereiesisestesise st sssssss st sssssssssnsssnns | arsssinnns 01/13/2016.... | STRATEGAS RESEARCH . 60,000.000 XXX

58503F 10 6|MEDLEY CAPITAL CORP... 01/15/2016.... | DEUTSCHE BANK........cooriiiriiiiiieiiiesiesiseessisssiess s sesssissssenienes 86,770.000 XXX

58503F 10 6|MEDLEY CAPITAL CORP... .101/20/2016.... | STRATEGAS RESEARCH . 61,000.000 XXX

66704R 80 3|NORTHSTAR REALTY FINANCE CORP.... 01/28/2016.... | DEUTSCHE BANK........covirmiiiiiiriieisniesisisiesse s sssssenes 47,500.000 XXX

66704R 80 3 |NORTHSTAR REALTY FINANCE CORP........cccovvuuirimrimeinerinssinessessssisseessssssssssesssssssssssssnsses. | cessssnnes 02/02/2016.... | DEUTSCHE BANK... 23,750.000 XXX

66704R 80 3|NORTHSTAR REALTY FINANCE CORP.......cccceviiiriiiriiieiriisississssisssssssssssssessessssssssesssseenss. | oessnsenes 02/03/2016.... | DEUTSCHE BANK... 23,750.000 XXX

66704R 80 3 |NORTHSTAR REALTY FINANCE CORP........cccovvuirimrireinerisssiessenssissesssssssssssenssssssssssssnsses. | cessssnnes 02/25/2016.... | DEUTSCHE BANK... 38,000.000 XXX

66704R 80 3|NORTHSTAR REALTY FINANCE CORP.... e | e 02/26/2016.... | DEUTSCHE BANK... 23,750.000 XXX

674001 20 1| OAKTREE CAPITAL GROUP LLC......ccourimrimieriineiienieseseesessssssessesssseesssssssssessesssssssssssness | sevessenns 01/12/2016.... | DEUTSCHE BANK 15,000.000 XXX

G30401 10 6[ENDO INTERNATIONAL PLC S 03/16/2016.... | CORNERSTONE MACRO. . 71,250.000 XXX

G30401 10 6|ENDO INTERNATIONAL PLC Frvees 03/17/2016.... | CORNERSTONE MACRO.........ccooiriiimirierirrenneesseisesssesssessesssssessssssssssssssssssenes 61,750.000 XXX

G30401 10 6[ENDO INTERNATIONAL PLC 03/23/2016.... | STIFEL NICOLAUS.. . 47,500.000 XXX

G30401 10 6|ENDO INTERNATIONAL PLC Frveies 03/24/2016.... | STIFEL NICOLAUS 9,500.000 285,558 XXX

G30401 10 6|ENDO INTERNATIONAL PLC oo 03/31/2016.... | STIFEL NICOLAUS..........covvrrrirrrirnrirriins 22,690.000 | ..... 609,637 XXX

G5785G 10 7| MALLINCKRODT PLC Frovns 03/16/2016.... | CORNERSTONE MACRO......couiuuuiriiiisirienseneseesssssssssssessssens s ssesssssssssssnssnssenes 30,000.000 1,657,056 XXX
9099999. Total Common Stocks - Industrial and Miscellaneous ettt ettt ettt n et enea e eeeeeeteeoeueeietetastetaet et et st et e e et et ae s et eRes bR ee et A e A e R sk e A ee st e et e R e e R e s s b A e A s s et ee R st e et e et es s s bt st s s et ensesesentessesnnensens | erieresistentenetertentens 29,817,144 XXX XXX
9799997, Total COMMON SOCKS = PAIM 3. ... ce.ietirseitert ettt s stttk 80888840856 £4£0RfHEEE 0L oEE 8Lk HEEEoeEE 1 f4EEEoEEEHEEE oL LR 8 £ L L EEEHEEEHEEE LR E 088 HEEE 4L L4 E 8L L8 HEE 8L EHE L ELE 1L L8R EE ettt | srnbisensens et 29,817,144 XXX XXX
9799999. Total Common Stocks. XXX XXX
9899999. Total Preferred and Common Stocks. XXX XXX
9999999. Total Bonds, Preferred and COmMMON StOCKS............vvueerreriverriniierinieceesisersenienes 676,083,615 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Current
F Year's
o Other- NAIC
r Than- Bond Interest Desig-
e Unrealized Temporary Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's | Impairment| Total Changein | Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ | Recognize B/AC.V. Changein | Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion d (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. Government
312931 A6  5|FGLMC A84529 PT 4.50 02/01/2039 . | 03/15/2016. | MBS Paydown. 5133 5,133 5,201 5,187 (55) (55) 5,133 0 31 |02/01/2039.... [ 1...
31371K LU 3 |FNCL 254239 PT 6.50 3/01/2032 . | 03/25/2016. | MBS Paydown. 461 461 533 521 (48) (48) 461 0 5 |03/01/2032.... [ 1...
3137B3  BL 1 |FHR4234 LP PT 3.0 09/15/2042...........ccommmmmemmmvmemerirrnnnnnnns . | 02/26/2016. | CS FIRST BOSTON e 10,686,240 | ... 10,496,000 | ........... 8,782,200 8,960,302 | ..o | e RECICICR R I 13,596 8,973,898 | .....ccccooveievcveviiires | worirnens 1,712,342 | ........ 1,712,342 | ... 79,595 | 09/15/2042.... | 1......
31388T QZ  9|FNCL 614372 PT 7.0 1/01/2032.... . | 03/25/2016. | MBS Paydown. 343 343 392 385 7 (7 343 0 4 101/01/2032.... | 1...
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039. . | 03/25/2016. | MBS Paydown. 4,382 4,382 4,442 4,442 (69) (69) 4,382 0 36 | 02/01/2039.... | 1
36296 FT 7| GN 692378 PT 4.50 02/15/2039..... . | 03/15/2016. | MBS Paydown. 9,242 9,242 9,356 9,332 (100) (100) 9,242 0 47 |02/15/2039.... | 1...
36296T  DP 5| GNSF 700410 PT 5.00 03/15/2039..........coccrervreeerrerincnnns . | 03/15/2016. | MBS Paydown. 9,754 9,754 10,016 9,929 (189) (189) 9,754 0 42 103/15/2039.... [ 1......
383739 N8 8| GNR 2001-17 PG PAC 6.50 4/20/31.........ccoouvvverrrcrernnennens | - | 03/20/2016. | MBS Paydown, 7,067 7,067 7,373 7,248 (164) (164) 7,067 0 76 |04/20/2031.... [ 1......
38373W  5C 8| GNR 2002-33 PG PAC 6.50 5/20/32... . | 03/20/2016. | MBS Paydown. 18,330 18,330 19,350 18,952 (478) (478) 18,330 0 204 | 05/20/2032.... | 1...
38373W  GY 8| GNR2002-19 PG PAC 6.45 3/20/32.. . | 03/20/2016. | MBS Paydown. 21,058 21,058 22,180 21,741 (612) (612) 21,058 0 233 |03/20/2032.... | 1...
478045 AA  5|TVAJOHN SEVIER COMB 4.626 01/15/2042.................... . | 01/15/2016. | Sinking Fund R n 29,381 29,381 29,381 29,381 0 29,381 0 680 | 01/15/2042.... | 1
64908P AA  1|NEW VALEY GEN 35.131 01/15/21........cccocenmevreermenrnennns | . | 01/15/2016. | Sinking Fund R n 360,177 360,177 360,177 360,183 (0) (0) 360,177 0 01/15/2021.... [1
690353 RX 7| OVERSEAS PRIV INV 4.44 2/27/27... . | 02/27/2016. | Sinking Fund R ption. 63,446 63,446 63,446 63,446 0 63,446 0 02/27/2027..... | 1...
690353 XM 4| OVERSEAS PRI INV 3.59 12/15/2030. . | 03/15/2016. | Sinking Fund Red n v 114,286 | 114,286 | ..ooovvevee 114,286 | ..oovoveven 114,286 0 covvennnnnnn 114,286 0 12/15/2030.... | 1...
83190A  AB 9| SBAPOOL 523402 6.54 PT 01/20/2035................cccceeeeoo. | . | 03/15/2016. | MBS Paydown cere 1,634,019 | 1,634,019 | L 1,817,080 | ........... 1,782,158 cererennne(166,287) [ o | s (156,287) [ oo | v 1,634,019 0 01/20/2035.... | 1......
841215 AA 4| SOUTHAVEN CMBD CYL TVA 3.846 08/15/2033.............. . | 02/15/2016. | Sinking Fund R on R 14 AL T [ 177,913 | e 177,913 | e 177,913 0 R 14 e 0 08/15/2033.... | 1FE........
0599999. Total Bonds - U.S Government v 13,141,230 | 12,950,990 | ......... 11,423,325 | ......... 11,565,405 v (144,413) | o 0 | ((EZXK)) — 0].....11,428,888 w0 ] 1,712,342 ) 1,712,342 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
399262 HD 9| GROSSMONT CA SCH 5.479 08/01/2025...............ccccoo..c. . | 08/01/2015. | Partial Call (345,000) (345,000) (345,000) (345,051) 0 (345,000) 0 08/01/2025....
442331 QM 9| HOUSTON TX REF PENSION 6.29 3/01/2032................... | . | 03/01/2016. | Sinking Fund R ion 335,000 335,000 | ............. 412,012 | o 405,320 cevvennnnesnd(70,320) | v [ v (70,320) 335,000 0 03/01/2032....
544646 ZR 6 |LACAUNIFIED SCH DIST 6.758 07/01/2034. . 1 02/08/2016. | RAYMOND JAMES & ASSOCIATES............. | cocovmrrvvisnneiiinnnnnns verenenn.8,704,779 6,517,450 6,369,315 (5,847) (5,847) 6,363,469 341,311 ..341,311 07/01/2034....
717883 LV 2 |PHILADELPHIA SD A 5.995 09/01/2030.... .| 01/28/2016. | WELLS FARGO BROKERAGE SERVICES.. 995,000 .1,123,110 (430) (430) ..1,107,235 (112,235) | ...........(112,235) 09/01/2030....
791240 BT  0[STLOUIS MN SD 5.25 02/01/2025.... . 1 02/01/2016. | Call 2,690,000 2,690,000 ..2,733,605 (20,701) (20,701) 2,690,000 0 02/01/2025....
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession v 10,379,779 | 8,575,000 | ... 10,441,177 (97,298) 0 (97,298) 0 .....10,150,703 0 229,076 229,076 XXX
Bonds - U.S. Special R e and Special A
02765U  CG 7| AMER MUN PWR OH 4.538 02/15/2016 . | 02/15/2016. | Maturity. 2,500,000 2,500,000 2,500,900 2,500,019 (19) (19) 2,500,000 02/15/2016....
041083 VB 9[ARSTDEV FIN SFM A 3.10 07/01/2043 . 103/01/2016. | MBS Paydown 351,695 351,695 351,695 351,695 0 351,695 07/01/2043.... | 1FE........
130333  CA 3| CAHSG FINAGY A 2.90 02/01/2042..........cccccoecerevererevere . | 03/01/2016. | MBS Paydown 257,999 257,999 257,999 257,999 0 257,999 02/01/2042.... | 1FE........
130333 CB  1[CAHSGFINAGY B 2.90 02/01/2042. . 1 03/01/2016. | MBS Paydown .196,068 37 37 ..196,560 02/01/2042.... | 1FE........
18610R  AD 6 | CLEVE-CUYAHOGA 6.625 2/15/2021 . | 02/15/2016. | Sinking Fund R n ,700,000 116 116 ,700,000 02/15/2021....
196479 XM 6| COHSG & FIN A TXB 3.193 11/01/2027 . [ 02/01/2016. | Partial Call .140,000 (0) (0) X 11/01/2027..... | 1FE........
25477P  NF 8| DC HSG FIN AGY A REF 3.875 06/15/2045.......................| . | 03/15/2016. | MBS Paydown 41,811 0 41,811 06/15/2045.... | 1FE........
312903  MA 2| FHR119H 7 PAC 7.5 1/15/2021.......ooorrerererirreceriiens . | 03/15/2016. | MBS Paydown. 498 0 498 01/15/2021..... | 1.....
312909  3W 2| FHR 1250-J PAC17.00 5/15/2022. . | 03/15/2016. | MBS Paydown 566 0 0 552 05/15/2022
312915 QG 9|FHR 14911 PAC 7.50 4/15/2023.... . | 03/15/2016. | MBS Paydown. 6,202 6,202 6,575 6,322 (46) (46) 6,202 04/15/2023....
313398 P7 8| FHR 2334 TD PAC 6.5 7/15/2031........ooovvvrverrnvcreesriiens . | 03/15/2016. | MBS Paydown. 1,596 1,596 1,669 1,640 (2) 2) 1,596 07/15/2031....
313399 PS 0 [FHR 2347 VP PAC 6.5 3/15/2020...........ccoeuervermrcrrerrennennns | - | 03/15/2016. | MBS Paydown. 19,229 19,229 20,310 19,497 (205) (205) 19,229 03/15/2020....
31339D 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022. . | 03/15/2016. | MBS Paydown. 20,358 20,358 21,676 20,747 (244) (244) 20,358 02/15/2022....
313390 QZ 4 |FHR2416 PG PAC 6.0 2/15/2022.. . | 03/15/2016. | MBS Paydown. 66,584 66,584 71,448 67,767 (539) (539) 66,584 0 630 | 02/15/2022
313373 BU  1|FHR 1644 K PAC 6.75 12/15/2023...........ccccoovevcvcvcvcvevererne . | 03/15/2016. | MBS Paydown 16,574 16,574 18,126 17,050 (354) (354) 16,574 (U [ 185 | 12/15/2023....
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027........cccovcrmveveerrscreinnenn | - | 03/15/2016. | MBS Paydown. 14,002 14,002 14,519 14,225 (183) (183) 14,002 (U 118 | 09/15/2027....
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3133TC HE 1| FHR 2018 PG PAC 6.35 1/15/2028..........ccoconmrrrerrerrrirnens . | 03/15/2016. | MBS Paydown. 3,679 3,679 3,882 3,780 (69) (69) 3,679 01/15/2028....
3133TD 3A  2|FHR2037 HB SEQ 9.0 3/15/2028...........oocccomrvrerrernrerrennns . | 03/15/2016. | MBS Paydown. 5,656 5,656 6,186 5,944 (179) (179) 5,656 03/15/2028....
3133TH S8 1| FHR 2118 PE PAC 6.50 1/15/2029. . | 03/15/2016. | MBS Paydown. 20,733 20,733 21,768 21,278 (439) (439) 20,733 01/15/2029....
3133TS  F2 4 |FHR 2303 CK SCH 6.0 4/15/2031 . | 03/15/2016. | MBS Paydown 22,878 22,878 23,626 23,289 (414) (414) 22,878 04/15/2031....
3133TU S7 4| FHR 2357 QH PAC 6.50 9/15/2031.. . | 03/15/2016. | MBS Paydown. 2,963 2,963 3,107 3,051 (33) (33) 2,963 09/15/2031....
31340Y DB 2|FHR88-12 APAC 9.25 11/15/2019.......coovorvrrirecrrrircrenens . | 03/15/2016. | MBS Paydown. 25 25 28 25 13 13 25 11/15/2019....
31340Y KF 5 |FHR 31-E PAC 7.55 5/15/2020...........cceurrermmerrerimmerrerennenne | - | 03/15/2016. | MBS Paydown, 502 502 448 502 0 502 05/15/2020....
31358F M5 5|FNR1991-12 H PAC 7.0 2/25/2021.........cccoovvrrevevvrrennnennn. | . | 03/25/2016. | MBS Paydown 672 672 706 677 1 1 672 02/25/2021....
31358G 5J  2|FNR91-65Z ZX 6.50 6/25/2021.... . | 03/25/2016. | MBS Paydown. 3,637 3,637 3,965 4,098 1,073 1,073 3,637 06/25/2021....
31358K DY  1|FNR1991-G36 ZBX 7.00 11/25/202 . | 03/25/2016. | MBS Paydown. 1,577 1,577 1,831 1,708 133 133 1,577 11/25/2021....
31358N H3 9 |FNR G92-29 J SCH 8.00 7/25/2022. . | 03/25/2016. | MBS Paydown. 7,294 7,294 7,379 7,283 (4) (4) 7,294 07/25/20:
31358N M5 8| FNR92-119Z ZX 8.00 07-25-22..........cormrvverrermvererrrieienns . | 03/25/2016. | MBS Paydown. 3,664 3,664 3,696 3,720 (672) (672) 3,664 07/25/2022
31358P EE 3 [FNR1992-117 M PAC 7.0 7/25/2022..........cccccomerrrcrnuunne | . | 03/25/2016. | MBS Paydown. 5,405 5,405 5,800 5519 (45) (45) 5,405 07/25/20;
31358Q ZE  8|FNRG92-59 D TAC 6.0 10/25/2022............ccooecvervvercnennnees | . | 03/25/2016. | MBS Paydown 1,773 1,773 1,896 1,800 (14) (14) 1,773 10/25/2022
31358R Y7 2|FNRG92-66 KB PAC 7.0 12/25/2022............cococrercrcrcrcrc. . | 03/25/2016. | MBS Paydown 10,060 10,060 10,917 10,291 (81) (81) 10,060 12/25/2022....
31359D H5 5 |FNR 1993-155 PJ PAC 7.0 9/25/2023.. . | 03/25/2016. | MBS Paydown. 16,220 16,220 17,958 16,756 (149) (149) 16,220 09/25/2023....
31359H NW 0| FNR 1994-63 PK PAC 7.0 4/25/2024... . | 03/25/2016. | MBS Paydown 10,383 10,383 11,473 10,742 (286) (286) 10,383 04/25/2024....
31359L ZF  5|FNR1995-19 ED SEQ 6.50 1/25/2022..........cccooveocverrrcrns . | 03/25/2016. | MBS Paydown. 2,621 2,621 2,801 2,671 (22) (22) 2,621 01/25/2022
31359N  2W O [FNR 1997-19 PG PAC 7.0 4/18/2027........cccvvvvvvverercrcrerenens .| 03/18/2016. | MBS Paydown 7,984 7,984 8,604 8,109 (90) (90) 7,984 04/18/2027....
31359V GF 4 |FNR 1999-1 PJ PAC 6.50 2/25/2029...........ccovcvomrvecverirennen . 1 03/25/2016. | MBS Paydown 39,272 39,272 41,764 40,531 (1,084) (1,084) 39,272 02/25/2029....
313602 GQ 1 |FNR1988-25B SCH9.25 10/25/2018.........cccooemvrrrvvrivrrnrnae .| 03/25/2016. | MBS Paydown 1,343 1,343 0 1,343 10/25/2018....
313603 BQ 4 |FNR1989-79 D PAC 9.0 11/25/2019........ . | 03/25/2016. | MBS Paydown. 1,548 1,548 (0) (0) 1,548 11/25/2019....
3136AH VR 8 |FNR2013-136 VC VADM 3.5 12/25/2033 RE. . | 02/24/2016. | CANTOR FITZGERALD & CO 22,286,209 20,810,000 9,277 9,277 ,169,225 12/25/2033....
3137AW 4Z  5|FHR 4125 EP PAC 2.50 11/15/2042......... . 102/03/2016. | BANC OF AMERICA SECURITIES........ccccoe. | omrvinerimerinerirnenins ren 14,716,145 | e 15,807,877 12,297,780 | oo [ e 16,227 | v | e 16,227 | 402,138 11/15/2042....
3137BL AR 9| FMMV M036 A 4.16 12/15/2029...........ccoovcrurcrircrcrcrircrircncns . | 03/15/2016. | Partial Call 85,000 85,000 87,281 (2,281) (2,281) 85,000 12/15/2029....
313921 JK 5[FNR2001-57 PD PAC 6.50 10/25/2031............cccccoeverneene | . | 03/25/2016. | MBS Paydown. 16,072 16,072 16,595 (525) (525) 16,072 10/25/2031....
31392B  SC  1|FNR2002-6 L SEQ 6.0 2/25/2032............ccoovvvvvvvvrrrrrrrrnns . | 03/25/2016. | MBS Paydown 3,334 3,334 3,408 (13) (13) 3,334 33 |02/25/2032....
31392C  EM 2| FNW02-W2 AF5 SEQ HEL STP 6/25/32. . | 03/25/2016. | MBS Paydown 14,355 14,355 13,613 568 568 14,355 | oo | s | e | i 116 | 06/25/2032....
31392E  PC 8 |FNR2002-58 PG PAC 6.0 9/25/2032 . | 03/25/2016. | MBS Paydown 33,819 33,819 34,836 (862) (862) 33,819 336 |09/25/2032....
31392K 5C 6| FHR 2455 GK PAC 6.50 5/15/2032.. . 1 03/15/2016. | MBS Paydown 38,198 38,198 39,609 (1,151) (1,151) 38,198 | ..o [ e [ e [ 403 | 05/15/2032....
31392K LR 5|FHR 2450 PH PAC 6.0 5/15/2022................cccocoercrcrcrercncnens | . | 03/15/2016. | MBS Paydown L MBT30 | ERRNKIUN 121,375 | v 115,998 (2,506) (2,506) w3730 | s [ v [ cveveieieicicieiennn0 [ 1,185 | 05/15/2022....
31392M 5R 9| FHR 2448 TX PAC 6.0 5/15/2032..........cccoconurvverirverrnnnnes | . | 03/15/2016. | MBS Paydown 29,830 29,830 31,334 30,686 (668) (668) 29,830 289 | 05/15/2032....
31393X  VH 7| FNW 2004-W3 A6 PAC 5.50 5/25/2034...............ccccoc........ | . | 03/25/2016. | MBS Paydown 591,786 591,786 567,005 581,566 5,133 5,133 591,786 05/25/2034....
31395X 3F  0|FHR 3018 UG PAC 5.50 10/15/2034.... . | 03/15/2016. | MBS Paydown. 36,007 36,007 35,129 35,655 143 143 36,007 10/15/2034....
34074M  JB  8|FLHSG FIN CORP A 2.80 07/01/2041. . | 03/01/2016. | MBS Paydown 15,180 415,180 415,180 415,180 0 ..415,180 07/01/2041....
34074M JC 6| FLHSG FIN B TXBL 2.80 07/01/2041.. . | 03/01/2016. | MBS Paydown. 332,169 332,169 332,169 332,169 0 332,169 07/01/2041....
443730 FT 8| HUDSON NJ IMPT TXB 6.64 02/01/2024........................... | . | 02/01/2016. | Sinking Fund R ion 65,000 65,000 68,198 67,213 (2,213) (2,213) 65,000 02/01/2024....
45201Y YL  5|ILHSGDEV AUTH B 2.75 06/01/2043............cccoocenevvvennee | . | 03/01/2016. | MBS Paydown ..106,841 | L 106,841 | ..ccvvvvnenee 103,502 | .ccovvinees 103,572 (1,323) (1,323) ...106,841 06/01/2043....
462467 NW 7 [IA ST FIN SF MTGE SER 3 2.90 2/01/2042..........ccccovveeeree . | 03/01/2016. | Partial Call 225,000 225,000 223,708 223,796 1,204 1,204 225,000 02/01/2042....
485077 AW 1 [KS CITY MO DEV REV 5.50 01/01/2020...........coucvvvercreens . | 01/01/2016. | Sinking Fund R ption. 345,000 345,000 364,765 345,000 0 345,000 01/01/2020....
49130T PR 1|KY STHSG CORP A 4.2507/01/2033. .| 02/11/2016. | Partial Call 230,000 230,000 240,465 236,792 (6,792) (6,792) 230,000 07/01/2033....
49130T PS  9|KY HSG CORP A 3.00 11/01/2041... . | 03/01/2016. | Partial Call 265,000 265,000 265,000 265,000 0 265,000 11/01/2041....
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49130T PT 7| KYHSG CORP B 3.00 11/01/2041.........oevvveeerrererrrrrirrens . | 03/01/2016. | Partial Call 315,000 315,000 315,000 315,000 0 315,000 0 [ e 1,375 | 11/01/2041....
57419R PL 3| MARYLAND CMNTY DEV E 2.857 09/01/2040.................. | . | 03/01/2016. | Partial Call cevererennnnn 455,000 | e 455,000 | ..oovrerennn 455,000 | ..ovverennn 455,000 0 ....455,000 0 6,500 | 09/01/2040....
57586N RP 8| MASS HSG FIN AGY A 3.495 12/01/2023 .| 03/01/2016. | Partial Call 65,000 65,000 65,000 65,000 0 65,000 0 25 [12/01/2023....
57586N  RQ 6| MASS HSG FIN AGY A 4.145 12/01/2027 .1 03/01/2016. | Partial Call 240,000 240,000 240,000 240,000 0 240,000 0 12/01/2027...
57586N RR 4| MASS HSG FIN AGY A 4.786 12/01/2032. . | 03/01/2016. | Partial Call 50,000 50,000 50,000 50,000 0 50,000 0 24 (12/01/2032....
57586N  UR 0 |MA ST HSG FIN A4.375 01/15/2046..............ooveccoeocee. | . | 03/15/2016. | MBS Paydown 80,463 80,463 80,777 80,756 3) 3) 80,463 0 588 | 01/15/2046....
60415N E4  O|MN STHFA6.1307/01/2038.......coocverrrerrerriernerriirnereins . | 01/01/2016. | Partial Call ..130,000 | i 130,000 | .ccovvvnnnee 136,988 | ..ccoovnenn 130,000 0 ....130,000 0 3,985 | 07/01/2038....
60416Q FW 9| MN HSG FIN REF 2.70 09/01/2041...........cocccoevvveevervrenene | . | 03/01/2016. | MBS Paydown 294,016 294,016 286,666 286,785 2,871 2871 294,016 0 09/01/2041....
60636Y HL 8| MISSOURI ST HSG DEV 3.723 07/01/2028. . | 02/01/2016. | Partial Call 20,000 20,000 20,000 20,000 0 20,000 0 07/01/2028....
60636Y HM 6| MISSOURI ST HSG DEV 4.156 07/01/2033. .| 02/01/2016. | Partial Call. 5,000 5,000 5,000 5,000 0 5,000 0 07/01/2033....
60636Y MJ  7|MO ST HSG DEV REF SER 14.20 01/01/2040. . | 03/01/2016. | MBS Paydown. 32,249 32,249 32,249 32,249 0 32,249 0 01/01/2040....
60636Y ML  2|MOHSG DEV REF TXBL 2 3.875 10/01/2036................... |. | 03/01/2016. | MBS Paydown 31,893 31,893 31,893 31,893 0 31,893 0 206 | 10/01/2036....
60637B FA 3| MISSOURI HSG DEV C 2.97 08/01/2036...........cccrerrrevencns . | 03/01/2016. | MBS Paydown. ..193,543 | L 193,543 | oo 193,543 | oo 193,543 0 ...193,543 0 966 | 08/01/2036....
647200 2G  8|NMMTGE FIN B TXBL 2.75 08/01/2035..............ccccoeueeene | . | 03/01/2016. | MBS Paydown, L110,019 | 110,019 | oo 110,019 | oo 110,019 0 ...110,019 0 557 | 08/01/2035....
649705 JJ 0|EMPIRE INS NY IND DEV 8.80 9/18 (EMPI).............cccoceens .| 03/11/2016. | Sinking Fund Red n 504,400 504,400 | ............. 497,797 | oo 498,905 409 409 504,400 (U 7,391 |09/11/2018....
64972C BD 4 |NYCHSGDEV A TXBL 3.05 06/15/2036. . | 03/15/2016. | MBS Paydown. 1,357,849 1,357,849 0 0 6,897 | 06/15/2036....
658207 MA 0 |NCHSG FIN AGY 4.00 01/01/2030 .| 01/01/2016. | Sinking Fund R on 150,000 150,000 0 0 3,000 |01/01/2030....
658207 MA 0| NCHSG FIN AGY 4.00 01/01/2030...........cooorervvereerrrerrnns . 102/01/2016. | Partial Call 95,000 95,000 0 (V] 1,907 |01/01/2030....
658207  NZ 4 |NCHSG FINAGY SRS 334.013 01/01/2026..................... | . | 02/01/2016. | Partial Call 5,000 5,000 0 (U [ 100 | 01/01/2026....
665444 HN 8 | NORTHERN MUNI PWR 5.82 01/01/2017.........cccccoeeuuenene | . [ 01/01/2016. | Sinking Fund R ption. v 1,465,000 | ...........1,465,000 | ........... 1,564,620 | ........... 1,480,824 coerereeeenn(15,824) [ s (15,824) [ oo | v 1,465,000 0 [ e 42,632 |01/01/2017....
677377 2N 2| OHHSG FIN AGY 17.50 07/01/2035..........cccovvvvvrvvrrrrrrcins .| 03/01/2016. | Partial Call 56,884 56,884 56,884 56,884 0 0 56,884 0 696 | 07/01/2035....
76221T  DH 9 |RIHSG & MTG FIN TXB 2.913 10/01/2039...... . 101/01/2016. | Partial Call ..170,000 | oo 170,000 | oo 170,000 | oo 170,000 0 ....170,000 0 82 |10/01/2039....
882750 NE 8| TXHSG & CMNTY AFFAIRS 2.875 07/01/204 .| 03/01/2016. | Partial Call 245,000 245,000 244,766 244,780 220 220 245,000 0 3,530 |07/01/2041....
88275F NU 9| TEXAS ST DEPT OF HSG A 3.20 09/01/2039. . 103/01/2016. | Partial Call 200,000 200,000 200,000 200,009 9) (9) 200,000 0 09/01/2039....
91528N  AA 9| UNM SANDOVAL REG MD 4.50 07/20/2036..................... | . | 01/20/2016. | Sinking Fund R n 2.165,000 | oo 155,000 | woovveverenens 155,000 | wooovoverenens 155,000 0 ....155,000 0 07/20/2036....
92812U Q3  5[VASTHSGDEV D 4.30 12/25/2043..........cocoovvvmereerrrnenes . | 03/25/2016. | MBS Paydown 52,954 52,954 52,954 52,953 0 52,954 0 12/25/2043....
92812U Q4  3|VAHSG DEV A 3.50 10/25/2037........cccccvcvevevevevevcviviverarns . | 03/25/2016. | MBS Paydown 585,276 585,276 585,276 585,276 0 585,276 0 10/25/2037 ...
92812U XA 1|VASTHSG DEV A6.00 3/25/2038.. . | 03/25/2016. | MBS Paydown 187,879 187,879 202,440 201,426 (2,572) (2,572) ...187,879 0 03/25/2038....
928120  XB 9| VIRGINIA ST HSG B 6.00 3/25/2038 . | 03/25/2016. | MBS Paydown 08,365 108,365 116,763 116,161 133 133 ..108,365 0 03/25/2038....
928137 EE 6| VIRGINIA HSG AUTH SER A 3.25 08/25/2042 . | 03/25/2016. | MBS Paydown 319,013 319,013 318,883 318,886 26 26 319,013 0 08/25/2042....
93978X  EQ 9 [WAHSG FIN AREF TXBL 3.00 09/01/2040.........ccccoemrrverc. .1 03/01/2016. | Partial Call 665,000 | .............. 665,000 | .............. 665,000 664,270 730 730 665,000 0 09/01/2040....
93978X ER 7| WAHSG FIN B REF TXBL 3.15 05/01/2041........ccccoevuvnenes . 1 03/01/2016. | Partial Call. weennna 1,205,000 | ..........1,205,000 | ........... 1,205,000 | .o 1,205,000 (0) (0) s 1,205,000 0 5,959 | 05/01/2041....
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. 55,002,029 | ........ 54,617,551 | ........ 50,100,148 | ........ 50,437 462 (3,602) 0 (3,602) 0 |......50,430,666 RO [ 4,571,363 | ......... 4,571,363 | ...... 511,350 XXX
Bonds - Industrial and Miscell

00087V AC  1|ACAP 2005-3A C1 ABS FLT 12/25/35.. . | 01/25/2016. | MBS Paydown 2,536,996 2,536,996 2,334,036 ..2,441,043 95,952 95,952 2,536,996 0 6,986 | 12/25/2035....
001406 AA  5[DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40 . | 03/15/2016. | MBS Paydown. 75,000 75,000 75,000 75,000 0 75,000 0 527 |02/15/2040....
00164T  AA 6 |AMC EAST COMM LLC 5.74 01/15/2028...........cccovvrvrrerens . | 01/15/2016. | Sinking Fund R n ceeerrennnnn 180,254 | 180,254 | ..o 189,062 | ..o 185,990 (29) (29) v 180,254 (VI I 5,173 | 01/15/2028....
001750 AA 6 |AMMC CLO 2011-9A E FLT 01-15-22......ccovvvrvrrevrrrrririens . | 03/31/2016. | CITIGROUP. we 12,415,000 | ... 13,000,000 | ......... 11,960,000 | ......... 12,260,985 20,415 20,415 reeeeen 12,281,400 | s | i 133,600 | ....ccccoee 133,600 | ....... 258,153 | 01/15/2022....
00204z ZZ 2| APRECIA PHARM CONV 8.00 06/30/2017..........cccovreneees . 101/13/2016. | Exchanged 6,000,000 | ...........6,000,000 | .......... 6,000,000 | ........... 6,000,000 0 6,000,000 (V] [ 195,945 | 06/30/2017....
00206R ~ CX  8|DIRECTV HLDGS 5.875 10/01/2019........ccccevvvrmvererrnnenes | . | 03/21/2016. | Consent Fee 3,000 0 3,000 0 10/01/2019....
00206R  DC 3 |DIRECTV HLDGS 4.45 04/01/2024. .| 03/21/2016. | Consent Fee. 5,000 0 5,000 0 04/01/2024....
00206R DD  1|DIRECTV HLDGS/FN 3.95 01/15/2025 . | 03/21/2016. | Consent Fee 7,000 0 7,000 0 01/15/2025....
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00213R  AA  1|ARLFR2012-1A A1 ABS FLT 12/15/2042...........ccccrcoeneen. | . | 03/15/2016. | MBS Paydown. 106,178 | 106,178 | ..ccvvvenene 106,178 | .ovvvies 106,178 0 ...106,178 0 387 |12/15/2042....
00249E AA 8| AAAIRCRAFT FIN 2013-1 3.596 11/01/2017..................... | . | 03/01/2016. | Sinking Fund R ion. .. 146,463 | ............ 146,463 | .............. 146,463 | .............. 146,463 0 ....146,463 0 878 | 11/01/2017....
00441Y  AC 6| ACE 2006-OP2 A2B SEQ FLT 08/25/2036. . | 03/25/2016. | MBS Paydown. 300,054 300,054 262,922 300,054 0 300,054 0 316 |08/25/2036....
004421 HR 7 |ACE 2004-HE3 M2 MEZ FLT 11/25/2034. . | 03/25/2016. | MBS Paydown. 05,257 405,257 327,293 309,646 ..19,593 19,593 405,257 0 11/25/2034....
007036 GS 9| ARMT 2005-2 2A1 SEQ CSTR 06/25/203 . | 03/25/2016. | MBS Paydown. 28,068 128,088 | ..o 119,824 | ..ccoovnes 119,579 7 7 0 394 |06/25/2035....
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035................. . | 03/25/2016. | MBS Paydown. .. 168,497 | . 168,497 | oo 17541 | o 121,888 | ..o | e 16,592 | oo [ e 16,592 ....168,497 (V[ 174 | 11/25/2035....
009090 AA 9| AIR CANADA 2015-1A 3.60 03/15/2027.........covvvucrrrerrerenns | | 03/15/2016. | Sinking Fund R ption. 211,030 211,030 211,030 211,029 0 0 211,030 0 [ oo 3,799 | 03/15/2027....
009090 AB 7 |AIR CANADA 2015-1B 3.875 03/15/2023..........cccoovrvrerenenes | | 03/15/2016. | Sinking Fund R ion 80,841 80,841 80,841 80,841 0 0 80,841 0 [ coorerees 1,566 | 03/15/2023....
009349 AF 8| AERLS 2007-1A G3 ABS FLT 05/10/2032... 03/07/2016. | MBS Paydown 235,710 235,710 221,494 234,697 3,179 3,179 235,710 0 250 |05/10/2032....
009503 AA 1| AIRSP 2007-1A G1 ABS SNR FLT 06/15/2032. 03/15/2016. | MBS Paydown 44,971 44,971 36,595 40,025 3,496 3,496 44,971 0 50 | 06/15/2032....
009503 AB  9|AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032. 03/15/2016. | MBS Paydown 323,792 323,792 277,059 284,328 (4,694) (4,694) 323,792 0 368 |06/15/2032....
01310T  AG 4 |ALBERTSON TL B-34.00 8/25/2019...........c.ccccovvvvcesununeneae | . | 03/31/2016. | Paydown 15,000 15,000 14,625 14,742 258 258 15,000 (V[ 194 | 08/25/2019....
01310T  AH 2 |ALBERTSON'S LLC TL B4 L+450 08/25/2021................... | . | 03/31/2016. | Paydown 26,448 26,448 25,997 452 452 26,448 (1 181 | 08/25/2021....
01448T  AA 2| ALESC 5A A1 CDO SEQ SSNR FLT 12/23/2034............... . | 03/23/2016. | MBS Paydown. 317,509 317,509 252,751 252,812 38,948 38,948 317,509 0 861 | 12/23/2034....
01448X  AA 3| ALESC 6A A1 CDO SSNR FLT 03/23/2035........................ | R| 03/23/2016. | MBS Paydown 25,255 25,255 19,336 19,336 (9,337) (9,337) 25,255 0 68 | 03/23/2035....
01448Y  AB 9| ALESC 7A A1B CDO SSNR FLT 07/23/2035, . | 03/23/2016. | MBS Paydown. 95,332 95,332 82,343 82,454 (7,470) (7,470) 95,332 0 239 |07/23/2035....
01449C  AA 8| ALESC 8A A1A CDO SEQ SSNR FLT 12/23/203! .| 03/23/2016. | MBS Paydown 75,169 75,169 57,880 57,950 (23,046) (23,046) 75,169 (U [ 183 | 12/23/2035....
01449C AB 6 |ALESC 8A A1B CDO SEQ SSNR FLT 12/23/35................. | . | 03/23/2016. | MBS Paydown ..170,839 | ... 170,839 | oo 134,002 | .......cccee.. 134,275 (49,394) | oo o (49,394) | o ....170,839 (VI I 420 | 12/23/2035....
01449T  AA 1| ALESC 9A A1 CDO SEQ SSNR FLT 06/23/2036............... .| 03/23/2016. | MBS Paydown 87,428 87,428 65,946 65,989 (51,220) (51,220) 87,428 0 211 | 06/23/2036....
014508 AA 6 |ALESC 15A A1 CDO SSNR FLT 12/23/2037...................... | . | 03/23/2016. | MBS Paydown 24,000 24,000 18,030 18,022 (8,836) (8,836) 24,000 0 53 | 12/23/2037....
02146P  AF 2| CWALT 2006-HY12 A5 NAS CSTR 08/25/2036................. | . | 03/25/2016. | MBS Paydown 263,375 263,375 | ..cccccce 168,944 | ...ooovovene 169,565 29,268 29,268 263,375 (U I 1,663 | 08/25/2036....
02146T AL 1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036.. . | 03/25/2016. | MBS Paydown. 45,647 45,647 30,755 30,555 (250) (250) 45,647 ([ 458 | 06/25/2036....
02146T AL 1| CWALT 2006-24CB A11 SEQ 5.75 06/25/203f .| 03/25/2016. | Pass-Through Loss. 8,984 6,053 0 6,737 (6,737) (6,737) 06/25/2036....
021467 AL 1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036.. . 1 03/31/2016. | Book Value Adjustment. 0 (6,737) 6,737 6,737 06/25/2036....
02360F  AC 0| UNION ELECTRIC 5.40 02/01/2016..........cccceeeccecccccrcrrccce . | 02/01/2016. | Maturity. 0000e12,500,000 | ... 12,500,000 | oo 12,464,500 | ......... 12,499,645 355 355 <00e.12,500,000 0. 337,500 | 02/01/2016....
023654 AW 6| AMER WEST AIR 1999-17.93 01/02/2019.........ccvcvereruues . 101/02/2016. | Sinking Fund R ption. 377,459 377,459 397,747 384,777 (12) (12) 377,459 0 [ e 14,966 | 01/02/2019....
02377U  AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023.............ccccee...... .| 01/15/2016. | Sinking Fund R ion v 166,036 | v 166,036 | ..oovovevene 166,036 | ..oovoveveren 166,036 0 ....166,036 (U I 4,109 | 01/15/2023....
02660L AA 8 |AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046 . | 03/25/2016. | MBS Paydown 23,749 23,749 17,812 15,635 647 647 23,749 0 25 | 10/25/2046....
02660T CS 0| AHM 2004-4 4A SEQ FLT 02-25-2045. .| 03/25/2016. | MBS Paydown .183,610 157,102 .159,248 3,050 3,050 02/25/2045....
02660T DH 3| AHM 2005-1 6A SEQ FLT 06/25/2045.. . | 03/25/2016. | MBS Paydown 105,223 91,675 93,603 2,544 2,544 06/25/2045....
02660T EQ  2|AHM 2005-2 4A1 SEQ FLT 09/25/2045............ccccccccccverees . | 03/25/2016. | MBS Paydown 2132720 | 132,720 | oo 110,821 | oo ATE | oo | v 16,486 | .oovvvvvvvccecces | v 16,486 ..132,720 09/25/2045....
02660V~ AE 8 |AHMA 2005-1 3A11 SEQ SSNR FLT 11/25/2035............... | . | 03/25/2016. | MBS Paydown 7,849 7,849 6,401 6,471 (1,114) (1,114) 7,849 11/25/2035....
02665U  AA 3| AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36................ | . | 03/17/2016. | MBS Paydown, 89,921 90,660 90,447 (6) (6) 10/17/2036....
02665V  AA 1| AH4R 2014-SFR1 A ABS SSNR FLT 06/17/2031. . | 03/17/2016. | MBS Paydown. 33,472 33,472 33,472 0 06/17/2031....
02665X  AA 7| AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/3 .| 03/17/2016. | MBS Paydown 128,384 129,547 96,948 (23) (23) 12/17/2036....
02666A  AA  6|AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45. . | 03/17/2016. | MBS Paydown. 194,576 196,237 | oo 196,106 (16) (16) 04/17/2052....
026668 AA 4| AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45................ | . | 03/17/2016. | MBS Paydown 37,698 37,697 37,695 (0) (0) 10/17/2045....
026929 AA 7| AHM 2006-3 11A1 SEQ SSNR FLT 12/25/2046................. | . | 03/25/2016. | MBS Paydown. 87,351 87,351 68,4671 [ ..o [ e [ e 11,221 | e | i 11,221 87,351 12/25/2046....
030728 RC  1|AMSI2004-FR1W A6 SEQ STP 05/25/2034...................... . | 03/25/2016. | MBS Paydown. 91,738 91,738 88,986 89,760 1,005 1,005 91,738 (V[ 752 |05/25/2034....
03215P BN 8| AMRES 1997-1 A7 SEQ 7.61 03/25/27.........coovveverrrirrrcnens . | 03/25/2016. | MBS Paydown. 7,335 7,335 7,327 7,335 0 7,335 0 93 |03/25/2027....
03215 DM 8 | AMRES 1998-1 A5 SEQ STP 10/25/27. .| 03/25/2016. | MBS Paydown 92,450 92,450 92,507 92,450 0 92,450 0 10/25/2027 ...
03235T  AA 5| ACEF 2014-1A A ABS 8.00 12/20/24.... . | 03/20/2016. | MBS Paydown. 90,809 90,809 90,809 90,809 0 90,809 0 12/20/2024....
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03761Q AA 3| APID 2006-QA A CLO FLT 01/20/2019...... . | 01/20/2016. | MBS Paydown. 71,608 71,608 70,604 71,445 162 162 71,608 0 01/20/2019....
03763K ~ AB 2| AASET 2014-1 A ABS SNR 5.125 12/15/2029, . | 03/15/2016. | MBS Paydown. ....134,615 134,615 134,615 ..134,615 0 .134,615 0 12/15/2029....
038779 AA 2| ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45 . | 01/30/2016. | MBS Paydown. 17,500 17,500 17,500 17,500 (0) (0) 17,500 0 10/30/2045....
03938L AW 4 | ARCELORMITTAL 4.50 02/25/2017......cocvvvvvvvercrcrcrerererennns R| 01/20/2016. | JEFFERIES & CO 2,387,500 2,500,000 | ........ 2492275 | ........... 2,498,064 108 108 w2 A981T2 | s [ (110,672) | ..........(110,672) | ......... 47,743 | 02/25/2017....
03938L AW 4| ARCELORMITTAL 4.50 02/25/2017... R| 01/28/2016. | GOLDMAN SACHS. rerreeneenn 486,875 | 500,000 | ..coovrneenc 498,455 | ....ccoouuuu 499,613 28 28 cerrenneenn 899,641 | i | (12,766) | ...ovoveeend (12,766) | ......... 21,542 |02/25/2017....
04249@ AD 3 |ARMY & AR FORCE 4.95 10/15/2024... . |03/15/2016. | Paydown 30,695 30,695 30,695 30,695 0 30,695 0 254 | 10/15/2024....
04544P  AD 1| ABSHE 2006-HE5 A4 SEQ FLT 07/25/203 . | 03/25/2016. | MBS Paydown. 292,621 292,621 | oo 190,149 215,766 (21,254) (21,254) 292,621 0 319 |07/25/2036....
045488  AC 7| ASSOC BANC-CORP 5.125 03/28/2016............cccoevvrvrmnns . | 02/28/2016. | Call +eerrr. 12,600,000 | ... 12,600,000 | ......... 12,588,680 | ......... 12,598,991 1,009 1,009 <........12,600,000 03/28/2016....
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37............... | . | 03/26/2016. | MBS Paydown. 382,851 382,851 353,862 382,851 0 382,851 04/26/2037.....
05531U  AF 7| BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36. . | 03/26/2016. | MBS Paydown. 211,024 211,024 | oo 158,268 | ...oocveveren 190,510 4,879 4,879 211,024 08/26/2036....
055310 AN 0| BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35. . | 03/26/2016. | MBS Paydown. 207,143 207,143 202,482 202,628 2,991 2,991 207,143 06/26/2035....
05532C AN 9| BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36............. | . | 03/26/2016. | MBS Paydown. ..468,740 | ........... 468,740 | .............. 440615 | .............. 450,622 | ..o | e 19,188 | oo [ e 19,188 ....468,740 11/26/2036....
05532E  AG  0|BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37............... |. | 03/27/2016. | MBS Paydown 327,840 327,840 322,056 318,214 (22,480) (22,480) 327,840 06/27/2037.....
05532E BB 0 [BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36... . | 03/26/2016. | MBS Paydown. 242,710 242,710 239,069 240,587 619 619 242,710 03/26/2036....
05532E  CE 3| BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37 . | 03/26/2016. | MBS Paydown 238,552 238,552 GRIVAT N 120,922 56,106 56,106 238,552 06/26/2037....
05532E CE 3| BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37................ . | 03/26/2016. | Pass-Through Loss. 20,806 5514 0 14,253 06/26/2037.....
05532E  CE 3| BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37................ .| 03/31/2016. | Book Value Adjustment. 0 (14,253) 06/26/2037 ...
05532E CP 8 |BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37.... . | 03/26/2016. | MBS Paydown. 0 03/26/2037.....
05532L AL 3|BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36............. | . | 03/26/2016. | MBS Paydown 366 366 12/26/2036....
05532M  AG 2| BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036..............c..c.... . | 03/26/2016. | MBS Paydown 0 0 0 0 0 0 05/26/2036....
05532M  AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036...................... . | 03/26/2016. | Pass-Through Lo: 40,784 21,726 0 40,784 05/26/2036....
05532M  AG 2| BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036...... . | 03/31/2016. | Book Value Adjustment 0 (40,784) . | 05/26/2036....
05533C  BP 2| BCAP 2010-RR6 3A4 SEQ SSNR 5.50 10/26/35 .| 03/26/2016. | MBS Paydown 558,431 558,431 508,173 547,570 28,507 28,597 558,431 10/26/2035....
05533C MC  9|BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035... . | 03/26/2016. | MBS Paydown 549,184 549,184 | ......cco....c 494,266 527,578 | coooreeveirereieneiies | e 16,715 | e | e 16,715 549,184 11/26/2035....
05533F  AK  7|BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035...............cccuennn. | . | 03/26/2016. | MBS Paydown 620,537 620,537 615,883 612,185 (8,142) (8,142) 620,537 12/26/2035....
05533F LR 0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36... . | 03/26/2016. | MBS Paydown 644,118 644,118 618,353 625,552 0 644,118 02/26/2036....
05533G CN 7 [BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35 .| 03/26/2016. | MBS Paydown ...179,957 .179,957 .170,509 ..172,051 (161) (161) 179,957 10/26/2035....
05533H AK 3 |BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE.. . 1 03/27/2016. | MBS Paydown 33,431 33,431 32,345 32,728 87 87 33,431 09/27/2036....
05533N  DJ 0 |BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE................ | . | 03/26/2016. | MBS Paydown, 133,992 | v 133,992 | wovvvvvevene 103,174 | oo 112,309 2,976 2,976 ...133,992 11/26/2035
05534D AU  9|BCAP 2012-RR1 4A1 SEQ SSNR CSTR 01/36 RE . | 03/26/2016. | MBS Paydown 650,816 650,816 572,718 582,247 271177 271177 650,816 01/26/2036....
055359  AC  7|BCRR 2009-1 2A1 SEQ SSNR CSTR 07/17/40.. .| 03/17/2016. | MBS Paydown ...178,151 .178,151 170,576 ...176,633 1,324 1,324 .178,151 07/17/2040....
05535D  BG  8|BCF 1997-R2 3-B1 MEZ 7.00 12/25/35.......... . | 02/25/2016. | MBS Paydown 39,195 39,195 37,794 33,456 0 39,195 12/25/2035....
05536G  AJ 5 |BCAP 2011-RR7 2A1 SEQ SSNR CSTR 3/37.........c.......... . | 03/25/2016. | MBS Paydown 962,814 962,814 965,823 957,950 5,398 5,398 962,814 03/26/2037....
05536K BL  0|BCAP 2011-RR9 5A1 SEQ SSNR CSTR 01/47..........cccc0.e. . | 03/26/2016. | MBS Paydown. 494575 | L 494,575 | ...vvvvenn 460,573 | oo 484,654 (6,675) (6,675) ...494,575 01/26/2047....
05539B  AD 6| BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE..... . | 03/25/2016. | MBS Paydown 577,342 577,342 527,546 551,880 (8,665) (8,665) 577,342 12/26/2037....
05540X BK 8 |BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE. . | 03/26/2016. | MBS Paydown. e AT TA8 | AT9,748 | ..o 446,165 | .............. 481,987 4,489 4,489 cerienennen 479,748 05/26/2036....
05540X  BQ  5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE............ | . | 03/26/2016. | MBS Paydown v 1,607,887 | ..........1,507,887 | ........... 1,326,941 | ........... 1,332,740 79,742 79,742 v 1,607,887 11/26/2035....
05541C AZ  1|BCAP 2012-RR7 5A1 SEQ CSTR 03/2047 RE................... | . | 02/26/2016. | MBS Paydown 0 0 0 0 (794) (794) 0 03/26/2047.....
05541D AU 0| BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE. . | 03/20/2016. | MBS Paydown. 546,134 546,134 | ...oooevernnc 451,243 | oo 473,930 (4,417) (4,417) 546,134 11/20/2036....
05545 AJ  8|BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE. . | 03/25/2016. | MBS Paydown. 243,926 243,926 217,704 217,704 2,256 2,256 243,926 . 02/27/2037..... .
058931  AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036................... | . | 03/25/2016. | MBS Paydown. 928,462 928,462 654,115 648,178 81,190 81,190 928,462 0| e 12,915 | 03/25/2036.... | 1FM........
058931 AD 8| BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036................... | . | 03/25/2016. | Pass-Through Loss 13,863 9,767 0 13,863 | i | v (13,863) | wvoovveeend (13,863) | cvvevvvrevercrennns 03/25/2036.... | 1FM........
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058931 AD  8|BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036................... | . | 03/31/2016. | Book Value Adjustment. 0 (13,863) [ ovvevevvrrerercrririnee [ veerriri 13,863 | oo 13,863 | .o 03/25/2036.... | 1FM........
058931 BL 9| BAFC 2006-3 5A8 SEQ 5.50 03/25/36............coveerrrrerenns . | 03/25/2016. | MBS Paydown. 16,958 16,958 16,290 15,752 327 327 16,958 (V[ 167 | 03/25/2036.... | 1FM........
058931 BL  9|BAFC 2006-3 5A8 SEQ 5.50 03/25/36. . | 03/25/2016. | Pass-Through Loss. 448 431 0 448 (448) (448) 03/25/2036....
058931 BL 9| BAFC 2006-3 5A8 SEQ 5.50 03/25/36. .| 03/31/2016. | Book Value Adjustment. 0 (448) 448 448 03/25/2036....
059333 ZZ 0 |BACKCOUNTRY.COM LIBOR+725 6/30/2020. . | 01/04/2016. | Paydown. 15,625 15,625 15,469 15,429 196 196 15,625 (1 122 | 06/30/2020....
05946X Y7 2 |BAFC 2005-8 2A8 NAS SSNR 5.75 01/25/2036................. . | 03/25/2016. | MBS Paydown. 362,562 362,562 356,897 356,132 3,451 3,451 362,562 0 2,803 | 01/25/2036....
05948K ZB  8|BOAA2005-4 CB2 SEQ SSNR FLT 05/25/2035................ |. | 03/25/2016. | MBS Paydown 80,753 80,753 58,849 46,985 (2,442) (2,442) 80,753 (1 118 | 05/25/2035....
05948K  ZB  8|BOAA2005-4 CB2 SEQ SSNR FLT 05/25/2035................ | . | 03/25/2016. | Pass-Through Loss. 12,799 9,327 0 LVAEE I [T - (12,799) | oo (12,799) | e 05/25/2035....
05948K ZB  8|BOAA2005-4 CB2 SEQ SSNR FLT 05/25/2035 . | 03/31/2016. | Book Value Adjustment 0 ([P ELC) R I 12,799 | v 12,799 | o 05/25/2035....
05948K  ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035. . | 03/25/2016. | MBS Paydown. 165,460 116,827 111,981 4,150 4,150 ...165,460 0 216 | 05/25/2035....
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035... . | 03/25/2016. | Pass-Through Loss. 26,225 18,517 0 20,126 (20,126) (20,126) 05/25/2035....
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035............cccccoevvvcrenene . | 03/31/2016. | Book Value Adjustment 0 (20,126) 20,126 20,126 05/25/2035....
05948X 58  6|BOAMS 2004-C 2A1 SEQ CSTR 04/25/34...........ccccooeeeenn. | . | 03/25/2016. | MBS Paydown 55,668 55,668 49,475 49,136 (204) (204) 55,668 0 216 | 04/25/2034....
05948X WD  9|BOAMS 2003-8 1A13 NAS 5.50 11/25/33............c.cooeuereenen | . | 03/25/2016. | MBS Paydown ...150,265 | ............. 150,265 | oo 151275 | oo 150,746 (899) (899) ....150,265 0 [ v 1,365 | 11/25/2033....
05949C  GW 0| BOAMS 2005-8 A9 PAC 5.50 9/25/35..........cococvcrcrcrcrcrcrens . | 03/25/2016. | MBS Paydown 265,981 265,981 257,738 232,639 (20,929) (20,929) 265,981 0 3,352 | 09/25/2035....
05949C GW 0| BOAMS 2005-8 A9 PAC 5.50 9/25/35.. .| 03/25/2016. | Pass-Through Loss. 12,517 12,129 0 1815 (1,815) (1,815) 09/25/2035....
05949C  GW 0| BOAMS 2005-8 A9 PAC 5.50 9/25/35... .| 03/31/2016. | Book Value Adjustment. 0 (1,815) 1815 1,815 09/25/2035....
05949C  HM 1| BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35................ . | 03/25/2016. | MBS Paydown. 258,809 258,809 227,364 228,925 | .oooveeeererereeniies | e HPRCK I R [, 12,338 258,809 (V] 1,197 | 10/25/2035....
05949C  HM 1 |BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35................ . | 03/25/2016. | Pass-Through Loss 635 558 0 635 (635) (635) 10/25/2035....
05949C  HM 1| BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35................ . 1 03/31/2016. | Book Value Adjustment. 0 (635) 635 635 10/25/2035....
05949C  KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.........cococeceere . | 03/25/2016. | MBS Paydown 4,181 4,181 3,695 3,982 (71) (71) 4,181 0 28 [ 11/25/2035....
05949C KS 4 | BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. . | 03/25/2016. | Pass-Through Loss. 116 102 0 116 (116) (116) 11/25/2035....
05949C  KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/3! .| 03/31/2016. | Book Value Adjustment. 0 (116) 116 116 11/25/2035....
05949C NN 2 [BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035.. . | 03/25/2016. | MBS Paydown 236,342 236,342 224,841 227,356 4,247 4,247 236,342 0 2,541 | 12/25/2035....
05949C NN 2| BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035.................... | . | 03/25/2016. | Pass-Through Loss 11,998 11,414 0 0 12/25/2035....
059507 AC 9| BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46.............. | . | 03/20/2016. | MBS Paydown. 210,128 210,128 | oo 173747 | e 170,328 0 210,128 0 [ e 1,168 | 11/20/2046....
05950T  AC 9| BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46.............. | . | 03/20/2016. | Pass-Through Loss 26,174 21,642 0 26,174 (26,174) (26,174) 11/20/2046....
059507 AC 9| BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46 . | 03/31/2016. | Book Value Adjustment. 0 (26,174) 26,174 26,174 11/20/2046....
05951F  AB  0|BAFC 2007-1 TA1B SEQ AFC 1/25/2037. . | 03/25/2016. | MBS Paydown 5,199 5,199 4,939 3,496 0 5,199 0 44 | 01/25/2037....
05951F AB 0 [BAFC2007-1 TA1B SEQ AFC 1/25/2037. . | 03/25/2016. | Pass-Through Loss. 4,638 4,406 0 0 01/25/2037....
05951U  AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036..................... | . | 03/25/2016. | MBS Paydown, 2,022 2,022 1,921 1,492 (13) (13) 2,022 0 19 | 10/25/2036....
05951U  AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036..................... | . | 03/25/2016. | Pass-Through Loss 292 278 0 0 10/25/2036....
059522  AA  0[BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047................. | . | 03/20/2016. | MBS Paydown. 28,272 28,272 24,314 RN (<X -3 ) IS ...(19,961) 28,272 0 14 | 05/20/2047....
059522 AU 6| BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.. . | 03/20/2016. | MBS Paydown. 287,676 287,676 255,402 6,303 6,303 287,676 (1 717 |05/20/2036....
059522 AU 6| BAFC 2007-C 1A2 PT SSNR FLT 05/20/203; . | 03/20/2016. | Pass-Through Loss 80,696 71,642 0 80,696 (80,696) (80,696) 05/20/2036.
059522 AU 6| BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.. . | 03/31/2016. | Book Value Adjustment 0 (80,696) 80,696 80,696 05/20/2036....
05952X  AK 0| BAFC 2010-R4 2A3 SUB SSNR 5.50 3/26/2037................ |. | 03/26/2016. | MBS Paydown e 434,998 | 434,998 | ... 369,748 | .............. 426,702 4,826 4,826 ....434,998 (VI I 4,323 |03/26/2037....
05953Y  AH 4| BAFC 2007-4 TA1B SEQ STP 05/25/37..........cooeevvermsenens | . | 03/25/2016. | MBS Paydown 23,313 23,313 20,382 17,510 50 50 23,313 0 243 |05/25/2037....
05953Y  AH 4| BAFC 2007-4 TA1B SEQ STP 05/25/37...........cccoovvrrenunennn | . | 03/25/2016. | Pass-Through Loss 10,516 9,195 0 0 05/25/2037.....
05954D AL 0 [BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37.........cccccoeeene | . | 03/20/2016. | MBS Paydown. 796 796 690 664 (1) (1) 796 0 6 |09/20/2037....
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37... . | 03/20/2016. | Pass-Through Loss 134 116 0 0 09/20/2037....
05955D AF 2| BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37. . | 03/26/2016. | MBS Paydown. 18,226 18,226 16,586 18,017 (242) (242) 18,226 0 71 | 01/26/2037....
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05955F AA 8| BALL 2009-UB1 A4A SEQ CSTR 6/24/50............cccccnneeneee | . | 03/24/2016. | MBS Paydown. 59,370 59,370 53,655 58,387 (1,091) (1,091) 59,370 0 [ v 739 | 06/24/2050....
05955Q AA 4 |BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.................. . | 03/26/2016. | MBS Paydown. 552,197 552,197 524,587 539,533 (3,222) (3,222) 552,197 0 08/26/2037.....
05955Q AC  0|BAFC2009-R17 2A1 SEQ SSNR 6.0 36 RE........ . | 03/26/2016. | MBS Paydown. .749,982 .735,920 744,865 613 613 0 10/26/2036....
05955T  AA 8| BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51 .| 03/24/2016. | MBS Paydown 432,817 439,377 432,137 3,328 3,328 0 02/24/2051....
05955T  AC 4 |BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49.. . | 03/24/2016. | MBS Paydown. 527,256 527,256 520,380 524,297 (1,309) (1,309) 527,256 0 3,514 | 12/24/2049....
05955T  AE 0 [BALL 2009-UB2 A4AC SEQ CSTR 02/24/44...................... . | 03/24/2016. | MBS Paydown. 268,612 268,612 246,266 264,588 2876 2876 268,612 0 [ v 3,164 | 02/24/2044....
05955U AA  5|BALL 2010-UB3 A4A1 SEQ SSNR CSTR 6/15/49.............. | . | 03/15/2016. | MBS Paydown. reeeeen 1,141,000 | s 1,141,000 | ........... 1,079,220 | ........... 1,128,390 9,716 9,716 s 1,141,000 {1 10,653 | 06/15/2049....
059550  AG 2| BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46.................. | . | 03/15/2016. | MBS Paydown. 209,318 209,318 | covvrrerernne 197,871 206,437 2,340 2,340 209,318 0 2,079 | 05/15/2046....
05956D  AC 8 |BAFC 2010-R5 1A2 SUB SSNR 6.0 10/26/2037.. . | 03/26/2016. | MBS Paydown. reen 1,785,319 | s 1,785,319 | oo 1,722,833 | .....cccoe. 1,766,731 35,708 35,708 rereen. 1,785,319 0 10/26/2037....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR 6.00 08/37 RE . | 03/26/2016. | MBS Paydown. 589,679 589,679 591,891 577,018 (1,393) (1,393) 589,679 08/26/2037....
05990H  AH 6| BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..... . | 03/26/2016. | Pass-Through Loss. 76,855 44,163 (671) (671) 76,855 08/26/2037.....
05990H  AH 6| BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.............ccccoeeuuen. | . | 03/31/2016. | Book Value Adjustment 0 (R <1515) T [SROE ISR 76,855 | ..ooovvevenes 76,855 | ..o 08/26/2037.....
05990H AT 0| BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036...............c.cooeennne. | . | 03/26/2016. | MBS Paydown revreeneenn 142,962 | i 142,962 | ... 103,647 | .ccvvvenenn 121,300 9,411 9,411 rernnnnnn 142,962 (V1 1,396 | 08/26/2036....
05990H AT 0|BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036......................... | . | 03/26/2016. | Pass-Through Loss 18,475 13,394 0 13,539 | o | v (13,539) | .ooovvvend (13,639) | covvvrevircrinne 08/26/2036....
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036......................... | . | 03/31/2016. | Book Value Adjustment. 0 (13,539) | oo | s 13,539 | coovvccees 13,539 | oo 08/26/2036....
06739F HV 6| BARCLAYS PLC BKNT 3.75 05/15/2024. R| 01/14/2016. | Cash Tender. 20,000,000 | ......... 20,000,000 | ......... 19,993,400 | ......... 19,994,315 5,685 5,685 20,000,000 0 05/15/2024....
071813  BA 6 |BAXTERINTL 4.50 08/15/19 . | 03/02/2016. | Cash Tender. 3,382,500 3,000,000 2,989,980 2,995,830 4,170 4,170 3,000,000 | ..coooeuevcievcrcicriaes | ririnens 382,500 | ... 382,500 08/15/2019....
071813 BC 2| BAXTERINTL 4.25 03/15/20.........cccoovmvemmrmerirmrcriencrieans . | 03/02/2016. | Cash Tender. 946,623 | ............. 835,000 831,760 833,474 1,526 1,526 835,000 | oo | e 111,623 | ......c..... 111,623 03/15/2020....
07325D  AF 1 |BAYV 2006-C 1A5 NAS SNR 5.852 11/28/2036................. | . | 03/28/2016. | MBS Paydown, 223,080 223,080 223,080 223,080 0 223,080 0 11/28/2036....
07330T  AA  0[BCRR2009-2A 1A1 RR SEQ SSNR 6.50 7/40................... . 103/17/2016. | MBS Paydown 39,682 39,682 37,936 39,325 1,308 1,308 39,682 0 07/17/2040....
073568  AA 5 |BEACN 2012-1A A ABS 3.72 09/20/2027............cccc0eeeecccc. . | 03/20/2016. | MBS Paydown 243 497 243 497 244,470 244,236 (28) (28) 243 497 0 09/20/2027....
07384Y KF 2| BSABS 2003-AC4 A SEQ 5.5 09/25/2033. . | 03/25/2016. | MBS Paydown. 214,805 214,805 217,088 216,508 472 472 214,805 0 09/25/2033....
07386H QZ  7|BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/3! .| 03/25/2016. | MBS Paydown 90,944 90,944 77,075 (349) (349) 90,944 0 04/25/2035....
07386R  AA  7|BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37. . | 02/08/2016. | Suspense Ledger Adjustment. 337 337 337 337 0 05/25/2037.....
07386R  AA  7|BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.............. .| 03/28/2016. | Suspense Ledger Adjustment 0 0 0 0 0 05/25/2037....
073870 AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/37...........cc.ccco.... | . | 03/25/2016. | MBS Paydown 5772 5772 3,430 2,414 495 495 5772 0 26 | 04/25/2037....
073870  AG 2 |BALTA2007-2 2A1 SEQ SSNRCSTR 04/37..................... | . | 03/25/2016. | Pass-Through Loss 1,159 793 0 1,159 (1,159) (1,159) 04/25/2037 ...
073870 AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/37 . | 03/31/2016. | Book Value Adjustment. 0 (1,159) 1,159 1,159 04/25/2037.....
073879  GN 2 |BSABS 2004-AC5 A2 SEQ FLT 10/25/2034. .| 03/25/2016. | MBS Paydown 39,106 39,106 29,232 30,346 .(13,037) | ... ...(13,037) 39,106 0 38 [10/25/2034....
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020. . | 03/25/2016. | MBS Paydown cevreeneenn 445,646 | 445646 | .............. 450,938 | ..ooorrvunen 448,990 657 657 cernnenenn 445,646 0 09/25/2020....
07388L  AE 0 [BSCMS 2006-PW13 A4 SEQ 5.54 09/11/41............ocvvvvveeene .| 03/11/2016. | MBS Paydown v 8214506 | ... 4,214,506 | ......... 4,276,445 | ........... 4,212,251 6,456 6,456 coovenn 4,214,506 0 09/11/2041....
07388R  AE  7|BSCMS 2007-PW15 A4 SEQ SSNR 5.331 02/44............... . 103/11/2016. | MBS Paydown 260,778 260,778 277,735 264,237 (1,968) (1,968) 260,778 0 02/11/2044....
09064A  AF 8 |BIOMED REALTY LP 3.85 04/15/2016...........cccc0e0e0evererercc .| 03/16/2016. | Call 5,000,000 | .......... 5,000,000 | ......... 4,968,250 | ........... 4,998,019 1,982 1,982 5,000,000 0 04/15/2016....
092019 AA 6 |BLACK 2005-2A A CLO FLT 01/07/2018 . 1 01/07/2016. | MBS Paydown. 2,411,518 2,250,248 2,396,989 0 0 01/07/2018....
09751W  AA 9 [BOLDINILTD 3.6 07/19/35... R| 01/19/2016. | Sinking Fund R n 175,000 177,510 176,940 (9) (9) 0 07/19/2035....
09774X AU  6|BCM 1999-A A3 SEQ 5.98 01/15/2018. . | 03/15/2016. | MBS Paydown. 9,498 9,102 8,836 0 0 01/15/2018....
09774X BF 8 |BCM 1999-B A5 SEQ 7.44 12/15/2029..........cccooorccesevureres | . | 03/15/2016. | MBS Paydown, 9,100 9,100 4,385 0 0 12/15/2029....
11042A  AA  2|BRITISH AIRWAYS 4.625 06/20/2024...........coevvreerererenes R| 03/20/2016. | Sinking Fund R n cevireeneenn 145,583 | L 145583 | ......cccoee. 145751 | oo 145,713 4) 4) s 145,583 0 06/20/2024....
110428 AA 0 |BRITISH AIRWAYS 5.625 06/20/2020............cccooverererrrerenns R| 03/20/2016. | Sinking Fund R n JUSSRRORRIOOY 1Y 4% I - ) ISR 197,118 | oo 197,118 | oo 197,118 0 — YA AT 0 06/20/2020....
111320 AH  0|BROADCOM CORP MTN 3.50 08/01/2024..............cooueveees . | 02/02/2016. | Cash Tender. 218,180,000 | ... 18,000,000 | ......... 17,923,960 | ......... 17,933,226 66,774 66,774 1000 18,000,000 | oo | i 180,000 | ........c... 180,000 08/01/2024....
114535 AC 1| BROOKSTONE CO 13.00 10/15/2014. .| 01/01/2016. | LIQUIAALION......ccoovevererereeereeereeecereeercnceecceneeeens | covvveeesesseesesessssssnens | covsisssssssssssssssssssssss | s 1,643,808 ..1,561,618 (0) 0 0 (0) (0) 10/15/2014....
120568 AU 4| BUNGE LTD FIN CO 4.10 03/15/2016.. . | 03/15/2016. | Maturity. 5,000,000 5,000,000 .4,999,550 | ........... 4,999,981 19 19 5,000,000 (VN 102,500 | 03/15/2016....
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12189P  AD 4 | BNSF 98-C TRUST 6.23 07/02/2018.........ocommucreerecririneens . 1 01/02/2016. | Sinking Fund R ption. 82,866 82,866 76,006 81,208 ceverneenn(14,134) [ ..(14,134) 82,866 0 2,581 | 07/02/2018....
12189P AE 2| BURLINGTON NORTH 7.16 01/02/20...........cccovvveerrrrerer . 1 01/02/2016. | Sinking Fund R ion 367,406 367,406 | .........eenc 406,935 367,406 0 367,406 0 | 13,153 | 01/02/2020....
12189P AJ  1|BNSF01-1 TRUST 6.727 07/15/2022. . | 01/15/2016. | Sinking Fund R ption. 127,108 149,723 133,867 (102) (102) (01 4,275 | 07/15/2022....
12189P AL 6|BUR NTH/SAN FA 5.943 01/15/2022... .| 01/15/2016. | Sinking Fund R ion 119,660 119,660 119,746 0 0 0 3,556 | 01/15/2022
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039. . | 03/15/2016. | MBS Paydown. 29,506 29,496 29,501 0 0 0 278 | 11/15/2039....
12479K  AA 0 [CAUTO 2012-1A AABS 4.70 07/01/2042............ccccouvreeen. | . | 03/15/2016. | MBS Paydown. 16,528 16,524 16,525 0 0 (V[ 130 | 07/15/2042....
12479L AA 8| CAI2012-1A A ABS 3.47 10/25/2027.........covoorvererenrrerrens R| 03/25/2016. | MBS Paydown. 225,000 225,000 225213 225,208 9) 9) 225,000 (0 [ 1,299 | 10/25/2027....
12479L  AC 4| CAI2013-1A A ABS 3.3503/27/2028...........ccovveevervrerrenens R| 03/25/2016. | MBS Paydown. 217,500 217,500 217,089 217,507 30 30 217,500 (VI I 1,213 | 03/27/2028....
12489W EL 4| CBASS 2002-CB1B1 SUB FLT 08/25/30......... . | 03/25/2016. | MBS Paydown. 28,557 27,544 46 46 0 08/25/2030....
125278 AA 9| CGCMT 2010-RR2 CA3A SEQ SSNR CSTR 12/39. . | 03/19/2016. | MBS Paydown. ,557,390 1,551,010 5,611 5,611 0 12/19/2039....
12527X  AA 4| CGCMT 2010-RR3 MLSR SEQ CSTR 06/14/2050... . | 03/14/2016. | MBS Paydown. .110,054 111,449 (1,422) (1,422) 0 922 | 06/14/2050....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.................... | . | 03/20/2016. | MBS Paydown. 7,867 5,502 0 0 44 | 06/20/2036....
12543X  AD 8 |CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37.................... | . | 03/25/2016. | MBS Paydown. LA79,909 | 179,909 | 157,860 | e 157,230 [ oo [ e 11,333 | e | s 11,333 s 179,909 0 [ oo 2,153 | 01/25/2037....
12543X  AD 8| CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37.................... | . | 03/25/2016. | Pass-Through Loss. 12,470 10,982 0 12470 | v | v (12,470) | ...ovovcend (12,470) | covoovevserennne 01/25/2037.....
12543X  AD 8| CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37.................... | . | 03/31/2016. | Book Value Adjustment. 0 (P (0) 1 R I 12470 | e L2 (VI 01/25/2037....
125448 AE 3| CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37... . | 02/25/2016. | Pass-Through Loss. (1,652) 1 0 (1,652) 1,652 1,652 09/25/2037.....
12544B  AE 3| CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37... . | 03/25/2016. | MBS Paydown 81,232 81,232 52,690 55,794 | oo | v 12,643 | oo | v 12,643 81,232 0 597 |09/25/2037....
125448 AE 3| CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37................. | . | 03/31/2016. | Book Value Adjustment 0 1,652 (1,652) (1,652) 09/25/2037.....
125478  AD 9| CIFC 2006-2A A1LB CLO FLT 03/01/2021.............cc........ | . | 03/01/2016. | MBS Paydown v 1,485,003 | 1,485,093 | .ooooee 1,407,126 | ..o 1,463,920 23,240 23,240 coovene 1,485,003 0 2,831 |03/01/2021....
125585 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020..........coerevrrreerirrrrienes . 103/15/2016. | MBS Paydown 138,662 | oo 138,662 | ...ccovuneee. 138,749 79,759 0 revenerennn 138,662 0 [ e 1,669 | 08/15/2020....
12558M  AG 7| CITHE 2002-1 AF6 SEQ STP 02/25/2030...........cccomvvvvvvenns . | 03/25/2016. | MBS Paydown 52,707 52,707 53,959 53,547 (1,715) (1,715) 52,707 0 534 | 02/25/2030....
125634 AG 0| CLIF 2013-1A ABS 2.83 03/18/2028. . | 03/18/2016. | MBS Paydown. ...125,000 | oo 125,000 | oo 124,982 | .ccvvrn 124,987 0 0 cervennnn. 125,000 0 590 |03/18/2028....
125634 AL 9| CLIF 2013-3A AABS 3.67 11/18/2028. . | 03/18/2016. | MBS Paydown 59,113 59,113 59,109 59,109 0 0 59,113 0 362 | 11/18/2028....
125634 AN 5| CLIF 2014-1A A ABS PT SNR 3.29 06/18/29. . 103/18/2016. | MBS Paydown 151,389 | 151,389 | oo 151,326 | ccovvrneen 151,275 3 3 revennenenn 151,389 0 [ e 797 | 06/18/2029....
125634  AQ 8| CLIF 2014-2A A ABS SNR 3.38 10/18/2029.........ccccoourrveree .| 03/18/2016. | MBS Paydown 226,891 226,891 226,800 226,810 2 2 226,891 (U 1,278 | 10/18/2029....
12563L AA  5(CLIF 2016-1A AABS SNR 4.21 02/18/41........cevveevvrererrns . 103/18/2016. | MBS Paydown 65,393 65,393 65,387 0 0 65,393 0 275 | 02/18/2041....
125660 AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2.........cocvcvevenens . | 03/25/2016. | MBS Paydown 10,514 10,514 7,049 7,505 (39) (39) 10,514 (U [ 107 | 02/25/2037....
12566U AN 4 [CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2 . | 03/25/2016. | Pass-Through Loss. 3,226 2,163 0 3,226 (3,226) (3,226) 02/25/2037.....
12566U AN 4 [ CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2 .| 03/31/2016. | Book Value Adjustment. 0 (3,226) 3,226 3,226 02/25/2037....
12566V  AE 2| CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/3 . | 03/25/2016. | MBS Paydown 93,208 93,208 72,411 73,921 (145) (145) 93,208 (1 738 | 04/25/2037....
12566V AE 2| CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37................ | . | 03/25/2016. | Pass-Through Loss 28,654 22,261 0 28,654 (28,654) (28,654) 04/25/2037....
12566V  AE 2| CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37................ | . | 03/31/2016. | Book Value Adjustment. 0 (28,654) 28,654 28,654 04/25/2037.....
12593P AW 2| COMM 2015-CR25 A4 SEQ SSNR 3.759 08/2048............. | . | 03/18/2016. | CS FIRST BOSTON e 1728750 | 11,000,000 | oo 11,436,563 (6,936) (6,936) coee 11,429,626 299,124 299,124 | ... 94,184 | 08/10/2048....
12635F AT 1| CSAIL 2015-C3 A4 SEQ SSNR 3.7182 08/48.. . | 03/11/2016. | BANC OF AMERICA SECURITIES........cccooev. | wovrmmmmrernenerirnenenns 6,376,000 6,567,280 (2,420) (2,420) 6,564,860 08/15/2048....
12635R  AX 6| CSAIL 2015-C4 A4 SEQ SSNR 3.8079 11/4 .| 03/17/2016. | CS FIRST BOSTON 11,714,000 12,172,036 (8,029) (8,029) 12,164,006 11/15/2048....
12635R  AX 6| CSAIL 2015-C4 A4 SEQ SSNR 3.8079 11/48.. . | 03/22/2016. | CS FIRST BOSTON 25,356,313 23,914,000 24,480,089 | ........ 24,480,089 v (12,274) [ s (12274) | s ..24,467 815 11/15/2048....
12639C AA 5| CSMC 2009-RR4 A4A SEQ 5.695 09/15/40....................... | . | 02/15/2016. | MBS Paydown 5,394,275 5394275 | ... 4,558,794 5,253,738 97,565 97,565 5,394,275 09/15/2040....
12639M ED  3|CSMC 2010-15R 6A2 SUB SSNR 3.5 10/26/46................. |. | 03/26/2016. | MBS Paydown 310,482 310,482 280,986 310,482 0 310,482 10/26/2046....
12641P AA 2| CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36................ | . | 03/26/2016. | MBS Paydown 856,307 856,307 856,307 856,307 38,272 38,272 856,307 01/26/2036....
12641P AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35.............. | . | 03/26/2016. | MBS Paydown cevireeneeen 113,236 | 713,236 | oo 713,236 680,630 376 376 ceveneneenn 113,236 0 [ oo 7,203 | 10/26/2035....
12641P AR 5| CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35... . | 03/26/2016. | Pass-Through Loss 78,830 68,145 (823) (823) (25,000) 25,000 25,000 10/26/2035....
12641P AR 5| CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35... . | 03/31/2016. | Book Value Adjustment 0 25,000 (25,000) (25,000) 10/26/2035....
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12641P AX 2| CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35. . | 03/26/2016. | MBS Paydown. 343,864 343,864 344,309 342,983 0 343,864 0 3,511 | 11/26/2035.... | 1FM..
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35.. . | 03/26/2016. | Pass-Through Loss. 15,727 4,353 0 2,952 (2,952) (2,952) 11/26/2035.... | 1FM..
12641P BC  7|CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35.. ... | . [ 03/31/2016. | Book Value Adjustn 0 (2,952) 2,952 2,952 11/26/2035.... | 1FM........
12641P  BJ 2| CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35................ | . | 03/26/2016. | MBS Paydown 209,263 209,263 210,020 208,719 380 380 209,263 0 2,008 |09/26/2035.... | 1FM........
12641P BR  4|CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35 . | 03/26/2016. | Pass-Through Loss. (3,988) 0 (3,988) 3,988 3,988 09/26/2035.... | 1FM..
12641P BR  4|CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35 . | 03/31/2016. | Book Value Adjustment 0 3,988 (3,988) (3,988) 09/26/2035.... | 1FM..
12641P BX  1|CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35.. . | 03/26/2016. | MBS Paydown. 938,854 938,854 938,854 938,854 0 938,854 (V1 7,261 | 10/26/2035.... | 1FM........
12641P CG 7 [CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36................. | . | 03/26/2016. | MBS Paydown. 14,691 14,691 14,691 14,691 0 14,691 0 67 | 04/26/2036.... | 1FM........
12641P CK 8| CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36................. | . | 03/26/2016. | Pass-Through Loss. 1441 1,468 0 1441 (1,441) (1,441) 04/26/2036.... | 1FM........
12641P CK 8| CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36. . | 03/31/2016. | Book Value Adjustment 0 (1,441) 1,441 1,441 04/26/2036.... | 1FM..
12641P CS  1|CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36. . | 03/26/2016. | MBS Paydown. .. 406,422 | ... 406,422 | ...cocovvuue 406,422 | ...ccooueuc 404,949 (9,768) (9,768) ...406,422 0 [ oo 4,110 |01/26/2036.... | 1FM........
12641P CZ  5|CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35................. | . | 02/26/2016. | MBS Paydown 78,973 78,973 78,823 78,973 1,389 1,389 78,973 (V[ 494 | 04/26/2035.... | 1FM........
12641Q AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.........ccoveorerrecrrennes . | 03/26/2016. | MBS Paydown. 31,479 31,479 17,292 16,886 9,759 9,759 31,479 0 317 |09/26/2037.... | 1FM........
12641Q AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.. . | 03/26/2016. | Pass-Through Loss. 2,532 1,391 0 (1,800) 1,800 1,800 09/26/2037..... | 1FM..
12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.. .| 03/31/2016. | Book Value Adjustment. 0 1,800 (1,800) (1,800) 09/26/2037.... | 1FM........
12641Q AE 2| CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37................. | . | 03/26/2016. | MBS Paydown 253,228 253,228 252,856 252,110 425 425 253,228 0 [ v 3,141 | 07/26/2037.... | 1FM........
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037............cccceeeeuuccce | . | 03/26/2016. | PaSS-TRIOUGN LOSS.......cooovvvvvvvvvvvivamimmimimninnns | covveeeneneneneneneseneseees | coevesesesesesesesisesesenes | ovevevivins 139,895 | weoovevevene 108,349 0 63,687 (63,687) (63,687) 07/26/2037.... | 1FM........
12641Q AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037........ . | 03/31/2016. | Book Value Adjustment 0 (63,687) 63,687 63,687 07/26/2037.... | 1FM..
12641Q AN 2| CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35. . | 03/26/2016. | MBS Paydown 489,310 | oo 489,310 | oo 489,310 | covvvvvereren 487,799 (39) (39) ...489,310 (U 4,644 | 11/26/2035.... | 1FM........
12641Q AS  1[CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035..............coco.... | . [ 03/26/2016. | Pass-Through Loss. 1,571 1,586 0 (1) 1 1 11/26/2035.... | 1FM........
12641Q AW 2| CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35................. | . | 03/26/2016. | MBS Paydown. 558,150 558,150 558,150 556,735 (178) (178) 558,150 (U 4,940 | 09/26/2035.... | 1FM........
12641Q AY 8| CSMC 2009-7R 6A3 MEZ 5.50 9/26/35.. . | 03/26/2016. | Pass-Through LOSS...........ccccvuuumrvieinnriiinnns | o | covvsnssssssssssssnnniss | sovesneseeens 188,894 | ....cccoceoe. 120,088 (649) (649) 0 09/26/2035.... | 1FM..
12641Q  BD 3 |CSMC 2009-7R 7A2 SUB FLT 12/26/36. . | 03/26/2016. | MBS Paydown 333,946 333,946 278,222 313,308 21,106 21,106 333,946 0 3,097 | 12/26/2036.... | 1FM..
12641Q BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36 . | 03/26/2016. | Pass-Through Loss. 41,282 7,701 (355) (355) 41,282 | oo | e (41,282) | oo (41,282) | oo 12/26/2036.... | 1FM........
12641Q  BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36.............cccccooeooeeee. | . | 03/31/2016. | Book Value Adjustment. 0 (41,282) | i | v 41,282 | oo 41,282 | oo 12/26/2036.... | 1FM........
12641Q  BQ 4| CSMC 2009-7R 8A6 MEZ STP 5/26/36.......... . | 03/26/2016. | MBS Paydown 14,936 14,936 12,399 7,233 3,438 3,438 14,936 0 77 | 05/26/2036.... | 1FM..
12641Q  BU  5|CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35 . | 03/26/2016. | MBS Paydown 250,024 250,024 251,555 249,717 (165) (165) 250,024 0 08/26/2035.... | 1FM..
12641Q  CH 3| CSMC 2009-7R 11A1 SEQ EXCH 2/26/35..... . | 03/26/2016. | MBS Paydown L A16,429 | L 416,429 | .ccooovvvnan 416,429 | .o 415,285 2,887 2,887 ...416,429 0 02/26/2035.... | 1FM........
12641Q  CP  5|CSMC 2009-7R 12A2 SUB 5.75 1/26/36.............cccocvvvvveeees . | 03/26/2016. | MBS Paydown ..165,693 | .ovvevevee 165,693 | ..oovovevene 165,693 | ..oovoveveren 165,693 0 ....165,693 (U I, 1,256 | 01/26/2036.... | 1FM........
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36........ . | 03/26/2016. | Pass-Through Loss. 1,800 1,800 (1) (1) 0 01/26/2036.... | 1FM..
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37 . | 03/26/2016. | MBS Paydown 83,394 83,394 83,811 83,394 0 83,394 0 803 | 06/26/2037.... | 1FM..
12641Q CZ 3| CSMC 2009-7R 13A4 MEZ 6.00 6/26/37........ . | 03/26/2016. | Pass-Through Loss. 14,821 10,914 (39) (39) 1,853 (1,853) (1,853) 06/26/2037.... | 1FM........
12641Q  CZ  3|CSMC 2009-7R 13A4 MEZ 6.00 6/26/37................ccoe........ | . | 03/31/2016. | Book Value Adjustment. 0 (1,853) 1,853 1,853 06/26/2037.... | 1FM........
12641Q DM 1| CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37.................. | . | 03/26/2016. | MBS Paydown. 61,942 61,942 55,133 57,040 497 497 61,942 0 560 |04/26/2037.... | 1FM........
12641Q DR 0|CSMC 2009-7R 15A5 MEZ FLT 04/26/37.. . | 03/26/2016. | Pass-Through Loss 26,055 3,271 0 17,333 (17,333) | 04/26/2037..... | 6FM..
12641Q DR 0|CSMC 2009-7R 15A5 MEZ FLT 04/26/37.. . | 03/31/2016. | Book Value Adjustment 0 (17,333) 17,333 04/26/2037..... | 6FM........
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36................. | . | 03/26/2016. | MBS Paydown 76,160 76,160 76,036 73,106 (5,775) (5,775) 76,160 0 02/26/2036.... | 1FM........
12641Q  DW 9| CSMC 2009-7R 16A2 MEZ 5.75 2/26/36.............ccoouvverreeeer | . | 03/26/2016. | Pass-Through Loss. 22,064 17,824 0 5,192 (5,192) (5,192) 02/26/2036.... | 1FM........
12641Q  DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36........ . | 03/31/2016. | Book Value Adjustment 0 (5,192) 5,192 5,192 02/26/2036.... | 1FM..
12641Q EA 6| CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37 . | 03/26/2016. | MBS Paydown. 70,068 70,068 70,068 66,137 (90) (90) 70,068 0 33 |03/26/2037.... | 1FM........
12641Q  EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37................. | . | 03/26/2016. | MBS Paydown, 75,043 75,043 75,043 75,043 0 75,043 0 295 | 03/26/2037.... | 1FM........
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12641Q EV 0 [CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36................... | . | 03/26/2016. | MBS Paydown. cevreeneenn 168,761 | i 168,761 | .ccvvveneeee 168,761 | .ccovveee 168,300 180 180 revreennn 168,761 0 [ e 1,206 | 03/26/2036.... | 1FM........

12641Q FC  1|CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35................... | . | 03/26/2016. | MBS Paydown, 53,184 53,184 53,184 53,010 101 101 53,184 (V[ 485 | 08/26/2035.... | 1FM........

12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037...... . | 03/26/2016. | MBS Paydown. 369,155 369,155 364,071 278,066 5,195 5,195 369,155 (01 4,492 |05/26/2037....

12641T  AB 2| CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE .| 01/26/2016. | Pass-Through Loss 7 5 0 7 (7) (7) 06/26/2036....

126417  AB 2| CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE. . | 03/31/2016. | Book Value Adjustment 0 (7) 7 7 06/26/2036....

12641V AA 9| CSMC 2009-RR1 A3A SEQ 5.383 2/15/2040..................... | . | 03/15/2016. | MBS Paydown. 396,593 396,593 | ..ovrrennn 406,352 396,808 7,321 7,321 396,593 0 5,316 | 02/15/2040....

126421 AA  0|CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/37............... | . | 03/26/2016. | MBS Paydown. 9,961 9,961 9,923 9,923 6 6 9,961 0 84 |09/26/2037....

12642N  BQ 0| CSMC 2009-15R 3A1 SEQ SSNR CSTR 3/26/36............... | . | 03/26/2016. | MBS Paydown 275,755 275,755 266,103 269,967 3,866 3,866 275,755 03/26/2036....

12643K  AQ 6 [ CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39 . | 02/15/2016. | MBS Paydown. cevreeneenn 148,902 | i 148,902 | .....occoee. 145162 | ..ccooves 147,785 3,112 3,112 s 148,902 09/15/2039....

12644C AA  8|CSMC 2010-RR4 1A SEQ 5.383 02/15/40... . | 03/15/2016. | MBS Paydown. 345,363 345,363 348,256 345,032 2,702 2,702 345,363 02/15/2040....

12645A  AA 1|CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/4: . | 03/12/2016. | MBS Paydown. v 1,021,580 | e 1,021,580 | ..o 1,071,661 | .......cc. 1,029,221 (5,290) (5,290) ceerennn1,021,580 08/12/2048....

126458 BH 3| CSMC 2010-17R 3A3 SUB SSNR 3.5 5/26/2036............... |. | 03/26/2016. | MBS Paydown ceree 1,611,663 | .o 1,611.563 | 1,406,089 | ......... 1,611,563 0 ceree 1,611,563 05/26/2036....

12645D DN  4|CSMC 2010-19R 6A2 SUB SSNR 3.25 11/27/36............... |. | 03/27/2016. | MBS Paydown. rereennn 1,369,162 | s 1,369,162 | ........... 1,232,246 | .......... 1,354,682 2,699,493 2,699,493 reennnn 1,369,162 11/27/2036....

12645E DU 6 |CSMC 2010-20R 6A3 SUB SSNR SSUP 7/27/35............... | . | 03/27/2016. | MBS Paydown, v 2,433,075 | .......2,433,075 | ........... 2,180,644 | .......... 2,392,826 97,847 97,847 rereenn 2,433,075 07/27/2035....

126460  AK 4| CSMC 2013-VR1 A2 SEQ SNR 3 0 3/25/2043.................. | . | 03/25/2016. | MBS Paydown 261,821 261,821 244,803 245829 1,621 1,621 261,821 03/25/2043....

12646W  AH 7| CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43...... . | 03/25/2016. | MBS Paydown. 299,539 299,539 279,882 281,076 5,620 5,620 299,539 04/25/2043....

12646X  AJ 1| CSMC 2013-IVR3 A2 SEQ SNR CSTR 05/25/43. . | 03/25/2016. | MBS Paydown v 882,823 | v 482,823 | ooooeve ABTAT3 | o 458,386 3,731 3,731 covvennnnn 482,823 05/25/2043....

12647G BZ  0|CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043.................. | . | 03/25/2016. | MBS Paydown, 38,588 38,588 37,689 37,735 (176) (176) 38,588 07/25/2043....

12647H  BJ 4 |CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE................... | . | 03/27/2016. | MBS Paydown. 228,613 228,613 216,968 222,227 (3,343) P 228,613 12/27/2036....

12647P AK 4| CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2048.................... | . | 03/25/2016. | MBS Paydown cerreennnn 483,339 | 483,339 | .coovvvirnnn 465818 | .............. 467,144 4,020 4,020 ceeein 483,339 08/25/2043....

126650 AN 0| CVS CAREMARK 6.204 10/10/25..........ccccceccccvcccvcscccccrcccs .| 03/10/2016. | Sinking Fund R ion 59,698 59,698 61,058 60,259 (14) (14) 59,698 10/10/2025....

126650 AW 0| CVS CAREMARK 5.298 01/11/27. . | 03/10/2016. | Sinking Fund R ption 45,094 45,094 45,094 45,094 0 45,094 01/11/2027.....

126650 BQ 2 |CVS CAREMARK 6.943 01/10/2030. .1 03/10/2016. | Sinking Fund R ion, 59,030 59,030 69,314 68,093 (106) (106) 59,030 01/10/2030....

126650 BV 1|CVSPTTRUST 5.773 01/10/2033... . 103/10/2016. | Sinking Fund R ption. 37,700 37,700 38,618 38,475 (7) (7) 37,700 01/10/2033....

126650 BY 5| CVS CORP 5.926 01/10/2034............ccoovvvvvvvvvrrrrrrrirririrnnnns . | 03/10/2016. | Sinking Fund R ion 91,419 91,419 92,697 92,520 (10) (10) 91,419 01/10/2034....

12665V  AA 0| CVS PASS-THRU TR 2014 4.163 08/10/36...........cocoevvvuncee . 103/10/2016. | Sinking Fund R ption. 59,071 59,071 59,071 59,071 0 59,071 08/11/2036....

126670  AC 2| CWL 2005-10 AF3 SEQ 4.638 2/25/2036..............cccc.c....... | . | 03/25/2016. | MBS Paydown 69,327 69,327 62,827 69,327 0 69,327 02/25/2036....

126670 NY 0 [CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 . | 03/25/2016. | MBS Paydown 3,368 3,368 3,254 2,020 361 361 3,368 05/25/2036....

126670  NY 0 [CWL 2005-16 2AF3 SEQ 5.669 5/25/203| .| 03/25/2016. | Pass-Through Loss. 4,481 4,330 0 05/25/2036....

12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035. . | 03/25/2016. | MBS Paydown 392,457 392,457 341,928 341,527 21,479 21,479 392,457 04/25/2035....

12667F 5B 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35............... | . | 03/25/2016. | MBS Paydown. 216,684 216,684 | ............. 190,411 | v 186,507 | covvvvvvvvevvreenrereeenes | ceveieieieiens RTUR: 07 R IS 10,807 216,684 04/25/2035....

12667F 5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35............... | . | 03/25/2016. | Pass-Through Loss. 8,844 7,171 0 8,844 (8,844) 04/25/2035....

12667F  5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35............... | . | 03/31/2016. | Book Value Adjustment. 0 (8,844) 8,844 04/25/2035....

12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034... .. | . | 03/25/2016. | MBS Paydown e 161,294 | 161,294 | ..o 160,161 | .ccvvveres 160,612 84 84 rernnennn 161,294 0 04/25/2034....

12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034. . | 03/25/2016. | MBS Paydown 16,022 16,022 16,022 16,022 0 16,022 0 07/25/2034....

12667F RE 7| CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024... . | 03/25/2016. | MBS Paydown. 97,231 97,231 98,690 97,831 728 728 97,231 0 08/25/2024....

12667G  AC 7 | CWALT 2005-13CB A3 SEQ 5.5 5/25/35...........cccooevvurnn | . | 03/25/2016. | MBS Paydown. v 114,387 | 114,387 | oo 103,574 95,651 751 751 cevvenennnn 114,387 0 969 | 05/25/2035....

12667G  AC 7| CWALT 2005-13CB A3 SEQ 5.5 5/25/35.............ccoeuvveen | . | 03/25/2016. | Pass-Through Loss. 22,894 20,730 0 T1A4T | s | v (11,447) | oo (11,447) | oo 05/25/2035....

12667G  AC 7| CWALT 2005-13CB A3 SEQ 5.5 5/25/35............ccccouvewennn | . | 03/31/2016. | Book Value Adjustment 0 (T1447) | coooeeernernns | e 11447 | s T1A47 | e 05/25/2035....

12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036............... | . | 03/25/2016. | MBS Paydown 21,940 21,940 14,900 1,278 0 21,940 0 34 (01/25/2036....

12668A  4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. . | 03/25/2016. | Pass-Through Loss (18,001) 0 (18,001) 01/25/2036....

12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 . | 03/31/2016. | Book Value Adjustment 0 18,001 01/25/2036....
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126688 YA 5| CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36..........cccc0oerneener | . | 03/25/2016. | MBS Paydown 22,038 22,038 19,059 12,547 0 22,038 0 228 |05/25/2036.... | 1FM........

126688 YA 5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36..............cccoouwwnnne | . | 03/25/2016. | Pass-Through Loss. 9,022 7,803 0 0 05/25/2036.... | 1FM........

126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4 . | 03/25/2016. | MBS Paydown. 36,208 36,208 28,868 29,666 0 36,208 0 378 | 11/25/2035....

126694  HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4 . | 03/25/2016. | Pass-Through Loss 1,656 1,320 0 1,656 (1,656) (1,656) 11/25/2035....

126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4 . | 03/31/2016. | Book Value Adjustment 0 (1,656) 1,656 1,656 11/25/2035....

12669D US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033..............cccoceeeeeen. | . | 03/25/2016. | MBS Paydown ...400,936 | ............. 400,936 | ....ovvvvennn 400,371 | oo 400,379 (870) (870) ....400,936 0 3,008 |02/25/2033....

12669G R4 5[CWHL 2005-15 A8 NAS 5.5 08/25/2035..........c.ccovecereereeenne | - | 03/25/2016. | MBS Paydown. 288,526 288,526 270,136 273,597 4,802 4,802 288,526 0 2,633 | 08/25/2035....

12669G R4 5[ CWHL 2005-15 A8 NAS 5.5 08/25/2035.............cocccoeuuneeenne | - | 03/25/2016. | Pass-Through Loss. 38,343 36,013 0 0 08/25/2035....

12694* AA 4| CVS (NEW ALBANY IN) CTL 5.14 01/15/2041. . | 03/15/2016. | Paydown. 30,950 30,950 30,950 0 0 238 |01/15/2041....

12803P AA 6| CAJUN 2011-1A A2 ABS 5.995 2/20/2041... . | 02/20/2016. | MBS Paydown. .137,500 .137,500 .137,500 0 0 2,047 | 02/20/2041....

13054P  AD 4| CALIFORNIA PIZZA TL LIBOR+425 03/29/201 . | 03/31/2016. | Paydown. 1,462 1,347 115 115 0 1 103/29/2018....

14178V AB 4 |CFCAT 2013-1A B ABS 2.75 11/15/2018.........ccoooocverrvenenes . | 03/15/2016. | MBS Paydown. ...688,990 | ..cccoooeenn. 688,990 689,070 689,002 (3) (3) ....688,990 0 3,092 | 11/15/2018....

144531  EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036..........cccovvvrncrenes . | 03/25/2016. | MBS Paydown. 207,171 207171 | e 159,910 | cocvvvnes 160,043 4,848 4,848 207,171 (1 159 | 01/25/2036....

144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036...................... | . | 03/25/2016. | MBS Paydown. 317,135 317,135 261,337 299,002 | .oorvevrrieriinnies | i 211457 | o | e 211,457 317,135 0 368 |02/25/2036....

14574K  AE 2| CAUTO 2010-1A AABS 5.73 12/15/2038............c.ccee........ | . | 03/15/2016. | MBS Paydown 52,075 52,075 52,411 52,201 3,054 3,054 52,075 0 501 |12/15/2038....

14575H AA  6|CAUTO 2016-1A A ABS SNR 4.55 02/15/2046, . | 03/15/2016. | MBS Paydown. 30,648 30,648 30,636 0 30,648 0 23 | 02/15/2046....

14855G AB  7|CLAST 2014-1 A1 ABS SNR 5.25 02/15/29 . | 03/15/2016. | MBS Paydown. 684,777 684,777 684,777 684,777 0 684,777 0 5,536 | 02/15/2029....

160841 AA 0 |CHARLOTTE GATE 6.41 12/01/16..........ccccoovrreservrrennnnnnne | . | 03/01/2016. | Sinking Fund R ption. 98,025 98,025 98,025 98,025 0 98,025 (V] 1,049 |12/01/2016....

161546 CW 4| CFAB 2002-3 1A5 5.407 06/25/32...........cccocvvvvvvvvvrrrrrrrnns . | 03/25/2016. | MBS Paydown 108,323 | v 108,323 | weoovevevene 107,244 | oo 107,365 275 275 ...108,323 (U [ 758 | 06/25/2032....

16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.................. . | 03/25/2016. | MBS Paydown. 24,287 24,287 21,362 19,106 500 500 24,287 0 98 |01/25/2036....

16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.................. . | 03/25/2016. | Pass-Through Lo: 2,536 2,230 0 2,536 (2,536) (2,536) 01/25/2036....

16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 . | 03/31/2016. | Book Value Adjustment 0 (2,536) 2,536 2,536 01/25/2036....

16162X  AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136. .| 03/25/2016. | MBS Paydown 36,842 36,842 32,288 32,743 0 36,842 0 335 | 11/25/2036....

162809 AA 5 |CHECKERS DRIVE-IN 11.00 12/01/2017..... . | 01/06/2016. | Call 5,275,000 | ..........5,000,000 | ........... 5,000,000 | ........... 5,000,000 0 5,000,000 275,000 275,000 | ......... 53,472 |12/01/2017....

17275R ~ AC 6| CISCO SYSTEMS 5  02/22/16..........cccoevcvevevevevevcvcvevirerns . | 02/22/2016. | Maturity. v 1,000,000 | oo 7,000,000 | ....... 7,579,670 | .......... 7,014,103 JRN % (1) IS (14,103) [ oo | s 7,000,000 0 . 192,500 |02/22/2016....

17307G AL 2| CMLTI2003-UST1 PO1 0 12-25-18........cccceevvmmrvmererrennnene | . | 03/25/2016. | MBS Paydown 206 206 155 131 (143) (143) 206 0 12/25/2018....

17307G  ED 6| CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.................. . | 03/25/2016. | MBS Paydown v 103,805 | v 103,805 93,944 94,490 189 189 covverennnn 103,805 0 342 | 03/25/2034....

17307G FM 5| CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34 . | 03/25/2016. | MBS Paydown 17,314 17,314 16,124 16,482 221 221 17,314 0 76 | 05/25/2034....

17307G VN 5| CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035. .| 03/25/2016. | MBS Paydown 10,200 10,200 8,492 6,988 1,607 1,607 10,200 0 71 |08/25/2035....

17309A  AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36. . | 03/25/2016. | MBS Paydown cerreeneeen 152,635 | 152,635 | .covvve 135,636 | ..ccooveneen 135,725 4,409 4,409 cevinnennnn 152,635 0 [ e 1,320 | 04/25/2036....

17309A  AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36...............cccc.c.. | . | 03/25/2016. | Pass-Through Loss 23,390 20,785 0 23,390 (23,390) (23,390) 04/25/2036....

17309A  AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36............ccccorvuweenr | . | 03/31/2016. | Book Value Adjustment. 0 (23,390) 23,390 23,390 04/25/2036....

17309A  AF 6| CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036......................... | . | 03/25/2016. | MBS Paydown 210,587 210,587 | .cccooceveen. 186,673 | wovovovererens 177,160 0 210,587 (U I, 1,899 | 04/25/2036....

17309A AF 6| CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036.. . | 03/25/2016. | Pass-Through Loss. 32,259 28,596 0 32,259 (32,259) (32,259) 04/25/2036....

17309A  AF 6| CMALT 2006-A1 1A6 SEQ 6.0 04/25/203; .| 03/31/2016. | Book Value Adjustment. 0 (32,259) 32,259 32,259 04/25/2036....

173090 AD 5| CGCMT 2006-C4 A3 SEQ CSTR 3/15/2049. . | 03/15/2016. | MBS Paydown. v 17,256,448 | ... 17,256,448 | ......... 17,869,383 | ........ 17,196,077 | oo [ e 42,833 | oo | e 42,833 v 17,256,448 0 e 149,617 | 03/15/2049....

17309L  AD 7| CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036..................... |. | 03/25/2016. | MBS Paydown. L A44219 | 444219 | oo 367,494 | ............ 431,472 (25,428) (25,428) ...444.219 0 398 | 08/25/2036....

17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.........cccocormuvrernnne . | 03/25/2016. | MBS Paydown. 578,624 578,624 562,264 575,476 2,253 2,253 578,624 0 5,037 | 07/25/2036....

17310E AD 0| CRMSI 2006-2 A4 SEQ 5.775 09/25/36.............ccovrvrrrrerenes . | 03/25/2016. | MBS Paydown. 221,770 221,770 206,713 217,447 (346) (346) 221,770 0 2,232 | 09/25/2036....

17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037...........conervrerrernns . | 03/25/2016. | MBS Paydown. 503,037 503,037 | oo 484,215 | ..cooueue 485,974 | ..o [ e 14,268 | ..o | i 14,268 503,037 (V1 4,345 |06/25/2037....

17312V AA 6| CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37.. .| 03/25/2016. | MBS Paydown 18,540 18,540 6,582 6,108 2,880 2,880 18,540 (U [ 104 | 03/25/2037....

17312V AA 6| CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37.. . | 03/25/2016. | Pass-Through Loss. 14,093 5,003 0 5722 (5,722) (5,722) 03/25/2037.....
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17312V AA 6| CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37................ . | 03/31/2016. | Book Value Adjustment 0 (5,722) 5722 5,722 03/25/2037.... | 1FM........
17314Q  AD 9| CMLTI 2009-11 2A2 RR MEZ SSNR CSTR 1/36................ | . | 03/25/2016. | MBS Paydown. reverrennnn 109,405 | i 109,405 37,198 45,193 63,633 63,633 rerrnerene 109,405 01/25/2036.... | 1FM........
17314Q BF 3 |CMLTI2009-11 7A2 SUB SSUP CSTR 10/25/35. . | 02/25/2016. | MBS Paydown. .726,520 .719,255 704,318 20,036 20,036 10/25/2035....
17314Q  BF 3| CMLTI 2009-11 7A2 SUB SSUP CSTR 10/25/35. .1 03/21/2016. | CITIGROUP. ,925,826 ,906,568 1,866,973 23,743 23,743 93,416 10/25/2035....
17315G AA 6| CMLTI2009-5 1A1 RR SEQ SSNR CSTR 6/37.... . | 03/25/2016. | MBS Paydown. 133,785 133,785 .128,828 130,361 (17,983) | oo (17,983) | oo ..133,785 06/25/2037.....
17315J AP 7| CMLTI 2009-6 7A2 SUB 6.00 8/25/2037.............cccouwurererenr | . | 03/25/2016. | MBS Paydown 368,488 368,488 371,252 367,982 (777) (777) 368,488 08/25/2037.....
17315J AY 8| CMLTI2009-6 12A1 SEQ CSTR 7/25/2036..........coevrrevenees . | 03/25/2016. | MBS Paydown. 41,683 41,683 39,300 40,734 622 622 41,683 07/25/2036....
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037..........coccovevvrerrenes . | 03/25/2016. | MBS Paydown. 294,123 294,123 294,123 293,044 468 468 294,123 04/25/2037.....
17315X  AD 3 |CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35.. . | 03/25/2016. | MBS Paydown. 621,061 621,061 598,218 606,946 | .....ooovvieriiniies | i 10,607 | ovvvieriien | e 10,607 621,061 11/25/2035....
17316A AQ 3| CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37 . | 03/25/2016. | MBS Paydown. 265,175 265,175 261,197 262,577 685 685 265,175 05/25/2037.....
17317E BN 0|CMLTI2010-7 9A2 SUB SSNR 6.0 10/25/2037. . | 03/25/2016. | MBS Paydown. 552,631 552,631 538,815 547,669 4,743 4,743 552,631 10/25/2037....
17319A AL 1|CMLTI2012-2 4A4 MEZ CSTR 03/20/2036 RE.................. . | 03/04/2016. | CITIGROUP. v 1,272,000 | ..........1,200,000 | .......... 1,043,250 | ........... 1,092,907 3,085 3,085 1,095,992 | e | i 176,008 03/20/2036....
17322N AA 2| CMLTI 2014-J1 A1 SEQ SSNR 3.50 06/25/44..................... | . | 03/25/2016. | MBS Paydown. e AT BT | A4T 671 | oo 449,490 | ...cocovvenen 449,426 (786) (786) < 447,671 0 06/25/2044....
17322N  AD 6| CMLTI 2014-J1 A2 SEQ SNR SSUP 3.5 06/44.................. |. | 03/25/2016. | MBS Paydown cerrrennnnn 146,513 | 146,513 | oo 145,643 | ....occcceee. 144,907 193 193 .. 146,513 0 06/25/2044....
20047Q  AE 5| COMM 2006-C7 A4 SEQ CSTR 6/10/46............ccooovvvrvnnnens .| 03/10/2016. | MBS Paydown v 103,016 | 103,016 | wooovevevene 101,052 | woooveverenen 102,717 109 109 ......103,016 0 06/10/2046....
205363 AL 8| COMPUTER SCIENCE 6.50 03/15/2018 . | 03/17/2016. | Make Whole Call 4,394,720 ...4,000,000 | ........... 4,300,360 | ........... 4,105,555 (9,275) (9,275) ....4,096,281 298,439 298,439 03/15/2018....
205887  BL 5| CONAGRA INC 4.95 08/15/2020 .| 02/17/2016. | Cash Tender. ,092,284 3,690,000 3,912,581 3,833,980 (3,611) (3,611) 3,830,369 261,915 261,915 08/15/2020....
21075W CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027...........coovvvvrevrcnenne . | 03/15/2016. | MBS Paydown. 3,157 3,157 3,155 1,134 0 3,157 0 03/15/2027.....
212168  AA 6| CONTINENTAL WIND 6.00 02/28/2033...........ccoovvvvvvviinnnnns . | 02/29/2016. | Sinking Fund R ion 238,042 238,042 238,042 238,042 0 238,042 0 02/28/2033....
22541Q FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33.............cccoovvrvenunens . 1 03/25/2016. | MBS Paydown 227,931 227,931 230,052 228,861 (1,554) (1,554) 227,931 0 [ e 1,891 | 06/25/2033....
22541S  ES 3| HEMT 2004-2 M2 MEZ FLT 08/25/2034............c.cccoec0oecroo. | . | 03/25/2016. | MBS Paydown 202,745 202,745 | ............. 171,826 | oo 193,216 1,633 1,633 202,745 0 664 | 08/25/2034....
225458 LD 8| CSFB 2005-3 6A1 SEQ 5.75 07/25/2035. . | 02/25/2016. | MBS Paydown. 205,799 205,799 | oo 181,618 | oo 181,124 0 205,799 ([ 1,578 | 07/25/2035....
225458  AC  5|CSMC 2006-C2 A3 SEQ CSTR 3/15/39. .| 01/15/2016. | MBS Paydown 5,239,734 5,239,734 5,312,462 5,227,933 ..11,801 5,239,734 0 25573 | 03/15/2039....
2254W0 FJ 9| CSFB 2003-1 1A1 SEQ 7.00 2/25/2033... . | 03/25/2016. | MBS Paydown 26,005 26,005 26,947 26,752 (726) (726) 26,005 0 385 |02/25/2033....
227170  AE 7 |CRNN2013-1A A ABS 3.08 04/18/2028............................. | R| 03/18/2016. | MBS Paydown. v 125,000 | i 125,000 | woooveverenen 124,999 | ..o 125,000 0 ......125,000 0 04/18/2028....
227170 AG 2| CRNN 2014-2A A ABS SNR 3.27 11/18/2029................... | R| 03/18/2016. | MBS Paydown e 194,444 | 194,444 | ... 194,384 | .cooornen 194,391 2 2 ... 194,444 0 11/18/2029....
228452 AB 4 |CRNPT 2012-1A A1LB CLO FLT 11/21/2022..................... | . | 02/20/2016. | MBS Paydown. 2,245,531 2,245,531 2,248 452 2,245,531 0 2,245,531 0 11/21/2022....
22943Y  UR  8|CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37 . 1 03/27/2016. | MBS Paydown L2811 | 112811 | e 107,548 | .ccovrenen 11,111 (341) (341) rerneeneen 112,811 0 07/27/2037.....
22944F  BW 8| CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37 .| 03/26/2016. | MBS Paydown 44,088 44,988 42,022 44,988 0 44,988 0 06/26/2037....
22944) DE 8 |CSMC 2010-18R 4A3 SUB SSNR 04/26/38..... . | 03/26/2016. | MBS Paydown 82,424 82,424 79,178 82,424 0 82,424 0 04/26/2038....
22944P  AA 5| CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43................. | . | 03/25/2016. | MBS Paydown 362,988 362,988 325,952 327,112 | s | v 12,261 | oo | v 12,261 362,988 0 02/25/2043....
22960* AA 0| OCHSNER CLINIC FOUNDATION 5.26 12/15/28.............. . 103/15/2016. | Paydown. ..159,265 | ...cooueeee 159,265 | oo 159,265 | ..ovvvieneee 159,265 0 ....159,265 0 12/15/2028....
22965@ AA 3| WAG EDINA MN CTL 4.59 7/15/2037..........cccooecvcccccrcrcrcs .| 03/15/2016. | Paydown 33,541 33,541 33,876 33,864 (3) (3) 33,541 0 257 | 07/15/2037....
22969* AA 1| WAL-MART GREENVILLE CTL 3.52 12/15/2029. . | 03/15/2016. | Paydown. ..100,931 | o 100,931 | oo 101,940 | .ccovrenees 101,900 (14) (14) ...100,931 0 593 |12/15/2029....
22970*  AA 8 |BNSF RAILWAY SER 2015 4.07 05/15/2034. .| 03/15/2016. | Paydown 74,159 74,159 74,159 74,159 0 74,159 0 504 | 05/15/2034....
22973@ AA 3| GREAT WEST 2015 4.62 12/15/2037 . | 03/15/2016. | Paydown. 17,207 17,207 17,207 17,207 0 17,207 (1[N 133 | 12/15/2037....
232422 AD 7| CWL 2006-7 2A3 SEQ FLT 04/25/46...........oovvvevvverrrrcneens . | 03/25/2016. | MBS Paydown. ..125,082 | oo 125,082 82,554 82,307 4,938 4,938 ....125,082 0 93 | 04/25/2046....
232422 AD 7| CWL 2006-7 2A3 SEQ FLT 04/25/46..........cocovvrmvereererrrenns . | 03/25/2016. | Pass-Through Loss. 20,938 13,819 0 20,938 (20,938) (20,938) 04/25/2046....
232422 AD 7| CWL 2006-7 2A3 SEQ FLT 04/25/46...........oovvvvveverirnneens . | 03/31/2016. | Book Value Adjustment 0 (20,938) 20,938 20,938 04/25/2046....
23242L AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036............cccoceeeenn | . | 03/15/2016. | MBS Paydown. 46,708 46,708 32,637 37,178 ceverneenn(17,132) [ (17,132) 46,708 0 49 |07/15/2036....
23245G AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.. .| 03/25/2016. | MBS Paydown 72,833 72,833 55,490 53,511 1,784 1,784 72,833 0 74 [ 12/25/2046....
23245G AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.. .| 03/25/2016. | Pass-Through Loss. 1,196 929 0 1,196 (1,196) (1,196) 12/25/2046....
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23245G AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36............. | . | 03/31/2016. | Book Value Adjustment 0 (1,196) 1,196 1,196 12/25/2046.... | 1FM........
23248A AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47..........cococvevvreeene . | 03/25/2016. | MBS Paydown. 13,863 13,863 8,595 8,241 cevrvereeenn(44,621) [ e ....(44,621) 13,863 0 12 | 05/25/2047.... | 1FM........
233046  AC 5| DNKN 2015-1A A2l ABS SNR 3.262 02/20/45. . | 02/20/2016. | MBS Paydown. 25,000 25,000 25,000 25,000 0 25,000 0 204 | 02/20/2045....
233046  AD 3| DNKN 2015-1A A2l ABS SNR 3.98 02/20/4 . | 02/20/2016. | MBS Paydown. 37,500 37,500 37,500 37,500 0 37,500 0 373 |02/20/2045....
23349 AA 0 |DTEENERGY CTL 7.40 11/15/2016 . | 03/15/2016. | Paydown. 313,550 313,550 346,297 317,659 (640) (640) 313,550 0 3,875 | 11/15/2016....
245069 AK  5|DEL 2013-HDC B B SEQ FLT 03/15/2026.............cccoouvereres . | 01/15/2016. | MBS Paydown. weeeen1,000,000 | ...........7,000,000 | .......... 7,000,000 | ........... 7,000,000 0 <evvernn 1,000,000 0 9,831 | 03/15/2026....
247367 BH 7 |DELTAAIRLINES 6.821 08/10/2022...........cccoocrnververenenee | . | 02/10/2016. | Sinking Fund R ption. cerireeneenn 133,393 | 133,393 | oo 133,393 | oo 133,383 0 0 ...133,393 (V1 4,549 |08/10/2022....
24736X  AA 6| DELTAAIRLINES 15-1AA 3.625 07/30/2027..................... | . | 01/30/2016. | Sinking Fund R ion. ceeerreennnn 138,647 | 138,647 | oo 138,647 | oo 138,645 (0) (0) ....138,647 0 07/30/2027.....
24736Y  AA 4| DELTAAIRLINES 15-1A 3.875 07/30/2027. . | 01/30/2016. | Sinking Fund R ion 69,285 69,285 69,285 69,284 (0) (0) 69,285 0 07/30/2027.....
24763L FN 5| DELHE 1999-2 A7F NAS 7.03 08/15/30... . | 03/15/2016. | MBS Paydown. 8,830 8,830 8,539 8,399 0 8,830 0 81 |08/15/2030....
25150M  AC 0 [DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36. . | 03/25/2016. | MBS Paydown. 207,379 207,379 | oo 163,311 | o 168,370 [ oo [ e 17,890 | v | i 17,890 207,379 0 290 |12/25/2036....
25150N AB 0 |DBALT 2006-AR5 1A2 SEQ SSNR FLT 10/25/36.............. |. | 03/25/2016. | MBS Paydown 32,665 32,665 17,394 7,446 7,446 32,665 0 16 |10/25/2036....
251510 CV 3| DBALT 2005-1 1A1 SEQ FLT 02/25/2035.........ccccormuvreeene . | 03/25/2016. | MBS Paydown. 201,635 201,635 | oo 146,437 | .ccovrenns 149,762 845 845 201,635 0 338 |02/25/2035....
251510 EP 4 |DBALT 2005-3 5A1 SEQ FLT 6/25/2035.............ccccovvvuvuneee . | 03/25/2016. | MBS Paydown. ...109,459 | .....cooo..... 109,459 82,156 78,359 cevernennnn(49,552) [ i 1(49,552) | oo ....109,459 (V) I 134 | 06/25/2035....
251510  MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36...................... |. | 03/25/2016. | MBS Paydown. 19,912 19,912 19,912 12,949 360 360 19,912 (U [ 169 | 02/25/2036....
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.... . | 03/25/2016. | Pass-Through Loss. 10,622 10,622 0 0 02/25/2036....
25157F  AJ 3| DMSI 2005-WF1 1A3 SUP CSTR 06/26/2035 RE . | 03/26/2016. | MBS Paydown 85,690 85,690 79,547 79,892 1,393 1,393 85,690 06/26/2035....
25250* AA 2| DIALOG TELECOM TL 10.50 1/17/2018.........ccoccvervreerenes . | 03/31/2016. | Paydown. 315,000 315,000 315,443 315,000 0 315,000 01/17/2018....
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028.............cccvcvevens R| 03/14/2016. | MBS Paydown 365,048 365,048 364,958 364,962 (12) (12) 365,048 07/14/2028....
256882 AB 7 [DOLPHIN SUB II 1 6.50 10/15/2016............ccocovrrerenerrnennene | . [ 02/05/2016. | Partial Make Whole Call 87197 | 762,000 | ..coooeneeee. 762,000 762,000 0 ....762,000 25,197 10/15/2016....
25755T  AC 4| DPABS 2012-1A A2 ABS 5.216 01/25/2042....................... | . | 01/25/2016. | MBS Paydown 245,284 245,284 245,284 245,284 0 245,284 01/25/2042....
25755T  AE 0 [DPABS 2015-1A A2Il ABS SNR 4.474 10/45 . | 01/25/2016. | MBS Paydown. 40,000 40,000 40,000 40,000 0 0 40,000 10/25/2045....
26067  AA 3 |DOW CHEMICAL CTL 5.18 3/15/2034. . | 03/15/2016. | Paydown 91,942 91,942 92,356 92,320 (3) (3) 91,942 03/15/2034....
26208L AA 6 [HONK 2015-1A A2 ABS SNR 5.216 07/20/204: . 1 01/20/2016. | MBS Paydown 35,000 35,000 35,000 35,000 0 35,000 07/20/2045....
26223N  AE  5|DRUG 2012-1 A2 ABS 5.80 07/15/2024.............cccccoeee..... | . | 01/15/2016. | MBS Paydown, LAT6410 | 176,410 | woovvevevee 176,380 | wovoveverenen 176,395 1 1 ..176,410 07/15/2024....
26223U  AD  1|DRUGB 2014-1 A2 ABS SNR PT 3.484 07/23..........ccccee0n. . 101/15/2016. | MBS Paydown L A164T8 | 416,478 | ....ocvveenn A16,4T1 | oo 416,478 0 ...416,478 07/15/2023....
26827E  AC 9| ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040................. | R| 03/15/2016. | MBS Paydown v 123,593 | 123,593 | oo 123,593 | woooveverenen 123,593 0 coovernnnnn 123,593 06/15/2040....
26884A AZ 6| ERP OPERATING-LP 4.625 12/15/2021......... . [02/01/2016. | Cash Tender. v 1,358,456 | ..........1,208,000 | .......... 1,203,398 | ........... 1,205,013 2,987 2,987 e 1,208,000 | o | i 150,456 12/15/2021....
26924B  AA 1| SYNERGY ET THREE LLC 1586 10.00 9/30/1 . | 02/29/2016. | Paydown 41,238 41,238 41,238 39,046 (0) (0) 41,238 0 866 | 09/30/2019....
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39 03/15/2016. | MBS Paydown. 87,500 87,500 87,495 87,496 0 0 87,500 0 629 | 12/15/2039....
27876G  BE 7 |ECHOSTAR DBS 7.125 02/01/2016............cccvvvvvvvvrvvenennnnns | - | 02/01/2016. | Maturity. 410,000,000 | ......... 10,000,000 | ... 10,291,250 | oo 10,007,105 (7,105) (7,105) .......10,000,000 0 356,250 | 02/01/2016....
28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025..........c.couvvecmrrenneee . 101/01/2016. | MBS Paydown L A38701 | 138,701 | oo 139,394 | .ccoorrenens 138,701 0 ...138,701 (V1 1,263 | 10/01/2025....
28108P  AB 2| ESLFT 2012-A AT ABS FLT 10/01/2025...........ccccooocoeecoeeee | . | 01/01/2016. | MBS Paydown 146,860 | .oovvevevee 146,860 | ..oovoveveve 147,108 | oo 146,860 0 ....146,860 (U I, 1,250 | 10/01/2025....
28932M AA 3 |ELMRD GEN STA 5.209 02/11/2030 . | 02/11/2016. | Sinking Fund R ption. L A38792 | 138,792 | oo 138,792 | oo 138,792 0 ...138,792 0 3,615 | 02/11/2030....
29760L  AA 0 |SYNERGY ET THREE LLC 1540 10.00 9/30/1 . | 02/29/2016. | Paydown 41,238 41,238 41,238 39,046 (0) (0) 41,238 0 866 | 09/30/2019....
30161N AJ 0| EXELON CORP 3.95 06/15/2025 12/02/2015. | Exch d 0 0 | ....(131,338) | 06/15/2025....
30257G AA 9| FPL ENERGY NATL 5.608 03/10/24..........cccoovvrerrmerrriarenns . | 03/10/2016. | Sinking Fund R ion 95,976 95,976 95,695 95,977 0 95,976 0 2,691 | 03/10/2024....
30605X  AA 1| FWAY 2012-1 A2 ABS 4.21 10/15/2042............coovevvreencrens . | 03/15/2016. | MBS Paydown. 90,361 90,361 90,743 90,592 7 (7 90,361 0 10/15/2042....
30605X  AC  7|FWAY 2015-1A A2 ABS PT SNR 4.213 11/42............ccoeeo.. . | 03/15/2016. | MBS Paydown. 15,000 15,000 15,000 15,000 0 15,000 0 11/15/2042....
313074 AA 9| CORPUS CHRISTI (FDL) CTL 4.537 2/15/35...........ccooeeooe. | . | 03/15/2016. | Paydown. 24,516 24,516 24,519 24,519 0) 0) 24,516 0 02/15/2035....
31331F  AY  7|FEDERAL EXPRESS 6.845 01/15/19. .| 01/15/2016. | Sinking Fund R ion ..196,143 | v 196,143 186,499 | ....ocoveenen. 192,080 7 7 ....196,143 0 01/15/2019....
31331F BC 4| FEDERAL EXPRESS 8.25 01/15/19. . | 01/15/2016. | Sinking Fund R ion 90,966 90,966 .100,566 92,064 (45) (45) 90,966 0 01/15/2019....
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31677A  AB 0| FIFTH THIRD BANK 3.85 03/15/2026.............omvvrevercrrerenns . | 03/11/2016. | DEUTSCHE BANK. 5,025,100 5,000,000 | ........... 4,995,050 0 revennnn4,995,050 30,050 30,050 03/15/2026....
316817 AA 3| 57TH ST MTGE 7.125 6/01/2017.......ccosvvvererercrererinenns . | 03/01/2016. | Sinking Fund R ion. ..134,621 | 134,621 | oo 128,484 | .............. 134,049 62 62 ...134,621 06/01/2017....
32027L AE 5| FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036. . | 03/25/2016. | MBS Paydown. 107,583 | o 107,583 94,186 94,315 (498) (498) ...107,583 10/25/2036....
32027N RU 7 |FFML 2005-FF5 M2 MEZ FLT 03/25/2035 . | 03/25/2016. | MBS Paydown. 203,303 203,303 165,692 195,976 2,085 2,085 203,303 03/25/2035....
32027N ZL 8| FFML 2006-FFH1 A4 SEQ FLT 01/25/2036. . | 03/25/2016. | MBS Paydown. 345,511 345,511 266,907 314,287 ceverrneenn(10,848) [ o ...(10,848) 345,511 01/25/2036....
32028H AD 5| FFML 2006-FF10 A4 SEQ FLT 07/25/2036........................ | . | 03/25/2016. | MBS Paydown. v 1,004,024 | ..........1,004,024 935,538 965,711 | cooreveeverreeerreries | cevrrereinens 14,529 | v | e 14,529 reeeen 1,004,024 07/25/2036....
32051G  FM 2| FHAMS 2005-FA1 1A2 SEQ 5.50 03/25/2035.................... | . | 03/25/2016. | MBS Paydown 20,177 20177 19,798 19,947 (29) (29) 20,177 (1 184 | 03/25/2035....
32051G NS 0|FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35.............. . | 03/25/2016. | MBS Paydown. 23,086 23,086 17,401 17,379 1,317 1,317 23,086 0 31 |06/25/2035....
32051G NS 0| FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35 .| 03/25/2016. | Pass-Through Loss. 1,632 1,230 0 1,632 (1,632) (1,632) 06/25/2035....
32051G NS 0 |FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35 . | 03/31/2016. | Book Value Adjustment 0 (1,632) 1,632 1,632 06/25/2035....
32051G  SQ 9| FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35. . | 03/25/2016. | MBS Paydown. .. 144861 | ... 144,861 | oo 120,959 (47) (47) ....144,861 0 299 |09/25/2035....
32051G  SQ 9| FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/36............... |. | 03/25/2016. | Pass-Through Loss. 49,188 41,072 0 49,188 | oo [ s (49,188) | ..oovovend (49,188) | cvvoverevcrnne 09/25/2035....
32051G  SQ 9| FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35............... | . | 03/31/2016. | Book Value Adjustment. 0 (49,188) [ ovvvverrrrevererrirines [ eerrrirennd 49,188 | .occvrrs 49,188 | ..o 09/25/2035....
32051G XV 2| FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35............... | . | 03/25/2016. | MBS Paydown 45,741 45,741 42,565 39,439 (3,225) (3,225) 45,741 (V[ 199 | 11/25/2035....
32051G Y2 5|FHASI2006-AR1 2A1 SEQ SSNR CSTR 05/36................. | . | 03/25/2016. | MBS Paydown 2132151 | e 132,151 83,255 91,597 37,768 37,768 ..132,151 0 560 |05/25/2036....
320518 AA 7| FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035.... . | 03/25/2016. | MBS Paydown. ...159,546 | ............. 159,546 | .............. 109,688 | .............. 107,004 | ..o | e 14,100 | oo [ o 14,100 ....159,546 0 291 | 04/25/2035....
32056  AA 2| FHASI2007-AR3 1A1 SEQ SSNR CSTR 11/3 .| 03/25/2016. | MBS Paydown 343,506 343,596 223,255 229,232 0 343,596 0 810 |11/25/2037....
32056 AA 2| FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37................. | . | 03/25/2016. | Pass-Through Loss. 3,101 2,015 0 3,101 (3,101) (3,101) 11/25/2037.....
32056)  AA 2| FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37................. | . | 03/31/2016. | Book Value Adjustment 0 (3,101) 3,101 3,101 11/25/2037 ...
32113) CF  0|FNLC 2005-4 A3 SEQ FLT 02/25/2036...............cccoovuuereee | . | 03/25/2016. | MBS Paydown 299,402 299,402 230,914 276,690 cevvenennn(15,339) [ ....(15,339) 299,402 0 339 | 02/25/2036....
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28..........cccce0enerer. . | 03/25/2016. | MBS Paydown 3,691 3,691 3810 3,822 (138) (138) 3,691 0 21 [12/25/2028....
36157N FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28 . | 03/25/2016. | Pass-Through Loss. 18,710 19,324 236 236 18,995 12/25/2028....
36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/2, .| 03/31/2016. | Book Value Adjustment. 0 (18,995) 12/25/2028....
36159X  AC 4| GECMC 2007-C1 A3 SEQ 5.481 12/10/204 . 103/10/2016. | MBS Paydown 14,652 14,652 13,077 14,652 0 14,652 12/10/2049....
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033..................... | . | 03/25/2016. | MBS Paydown 8,377 8,377 6,597 7,826 208 208 8,377 0 62 | 04/25/2033....
36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35............ . | 03/25/2016. | MBS Paydown cevrnenenen 104,921 | 104,921 | oo 99,701 | rovvrinens 104,287 (2,122) (2,122) cevrnennnn 104,921 0 591 | 07/25/2035....
36190G  AA 6| GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37.............. . | 03/26/2016. | MBS Paydown v 1,195,950 | 1,195,950 | coovvvee 1,163,620 | coovvvve 1,185,302 (21,440) (21,440) coevenen 1,195,950 0| 11,771 | 01/26/2037.....
36190K  AE 9| GSMS 2009-RR1 GGA SEQ CSTR 07/12/2038 . 102/12/2016. | MBS Paydown 239,689 239,689 257,067 240,600 (911) 239,689 0 2,095 | 07/12/2038....
36190K  AS 8| GSMS 2009-RR1 GGB SUB CSTR 07/12/38 .| 03/12/2016. | MBS Paydown 6,505,762 6,505,762 6,685,547 6,512,097 16,665 6,505,762 0 82,997 | 07/12/2038....
36190K BJ 7| GSMS 2009-RR1 MLA SEQ CSTR 12/14/2049. . | 03/14/2016. | MBS Paydown 335,629 335,629 309,906 333,092 .(18,971) | ... 335,629 0 3,806 | 12/14/2049....
36192E  AB  7|GTP CELLULAR 12-2 A 4.336 03/15/2019....................... | . | 03/15/2016. | Sinking Fund R ion 52,710 52,710 52,710 52,710 0 52,710 0 381 |03/15/2019....
36228F G7 5| GSR 2004-3F 2A4 PAC 5.50 2/25/2034...........cocovveverererrns . | 03/25/2016. | MBS Paydown 61,378 61,378 61,047 61,132 26 26 61,378 0 334 | 02/25/2034....
3622EA  AA 8| GSAA2007-3 1A1A SEQ SSNR FLT 03/25/2047............... | . | 03/25/2016. | MBS Paydown 315,535 315,535 209,311 | oo 111,641 4,302 4,302 315,535 0 281 | 03/25/2047....
362332 AE 8| GSMS 2006-GG8 A4 SEQ 5.56 11/10/39..... . | 03/10/2016. | MBS Paydown. 625,867 625,867 617,311 624,474 (498) (498) 625,867 0 11/10/2039....
362341  BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/203 . | 03/25/2016. | MBS Paydown 258,886 258,886 253,709 255,693 363 363 258,886 0 06/25/2035....
362341 XG 9| GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/203! . | 03/25/2016. | MBS Paydown. 132,052 | 132,052 | oo 125,697 0 ....132,052 0 11/25/2035....
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046...................... | . | 03/25/2016. | MBS Paydown. 580,599 580,599 | .ovvvvvvrenens 410,575 387,228 33,330 33,330 580,599 0 608 | 05/25/2046....
36242D H4 8| GSR2005-AR2 1A1 SEQ SNR FLT 04/25/2035................. | . | 03/25/2016. | MBS Paydown. 13,953 13,953 12,802 (4,132) (4,132) 13,953 0 34 | 04/25/2035....
36244S  AD 0| GSAA 2006-13 AF4 SEQ STP 07/25/2036..............c..oo...... | . | 03/25/2016. | MBS Paydown ceevrrennnn 198,546 | 198,546 | .....cccoeoon. 136,997 | voovvreneen 115,522 841 841 cevvernnnnn 198,646 0 [ v 1,509 |07/25/2036....
362480 AD 7| GSCC 2006-2 A1 SEQ SNR FLT 05/25/2036.................... | . | 03/25/2016. | MBS Paydown 17,250 17,250 12,377 (29) (29) 17,250 0 9 | 05/25/2036....
36250G AN 5| GSMS 2015-GC30 A3 SEQ SSNR 3.119 05/50... .| 03/18/2016. | GOLDMAN SACHS. 8,635,469 8,500,000 1213 1213 cee8,414,221 221,248 221,248 | ... 60,387 | 05/10/2050....
362631 AB 9| GSR2006-OA1 2A1 SEQ SSNR FLT 08/25/2046. . | 03/25/2016. | MBS Paydown. 215,106 215,106 | ... 171,278 | i 186,073 9,745 9,745 215,106 0 220 | 08/25/2046....




¥1°6030

Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Current
F Year's
o Other- NAIC
r Than- Bond Interest Desig-
e Unrealized Temporary Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's | Impairment| Total Changein | Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ | Recognize B/AC.V. Changein | Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion d (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
362669 AV 5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027..........cccoorrvvernenns . | 03/25/2016. | MBS Paydown. cerreeneenn 169,219 | L 169,219 | oo 156,845 | ..ccooveneee 157,151 5,323 5,323 reeennn 169,219 0 925 | 06/25/2027.... | 1FM........
362669 AV 5|GSR 2007-4F 6A1 SEQ 6.0 06/25/22027...........cccorvvrerns . | 03/25/2016. | Pass-Through Loss. 3,205 2,971 0 0 06/25/2027.... | 1FM........
36298G AA 7| GSPA MONETIZATION TR 6.422 10/09/2029. . | 03/09/2016. | Sinking Fund R ption. 89,125 89,125 90,372 90,051 9) (9) 89,125 0 10/09/2029.... | 2FE...
368771  AA 9| GEN AMER RAILCAR 6.69 09/20/16. . | 03/20/2016. | Sinking Fund R ion 17,708 17,708 17,021 17,708 (0) (0) 17,708 0 09/20/2016.... | 2F
37247D AK 2| GENWORTH HOLDINGS 6.515 05/22/2018. . | 03/23/2016. | Consent Fee 25,000 0 25,000 0 05/22/2018....
37247D AL 0| GENWORTH HOLDING 8.625 12/15/2016............c.cocceoeen. | . | 01/19/2016. | Make Whole Call. L T46,627 | oo 700,000 | .ccooveveeene 745,500 722,518 0 ...122,518 24,109 24109 | ... 5,702 | 12/15/2016....
37247D AP 1| GENWORTH FINL 7.625 09/24/2021........coooermvereeerrrrrerrens . | 03/23/2016. | Consent Fee ...199,375 0 ...199,375 09/24/2021....
379520 AB 9| SEACO 2013-1A A ABS 2.98 04/17/2028............cccoovvrerene R| 03/17/2016. | MBS Paydown. 468,750 | ..cocoeenen: 468,750 | .....ovevennn 462,089 | ..ovvevennn 463,428 178 178 ....468,750 04/17/2028....
379520  AC  7|SEACO 2013-2A A ABS 3.67 11/17/2028.... 03/17/2016. | MBS Paydown 87,500 87,500 87,493 87,494 0 0 87,500 11117/2028....
379520  AD 5| SEACO 2014-1A A1 ABS SNR 3.19 07/17/2 03/17/2016. | MBS Paydown 250,000 250,000 249,948 249,954 1 1 250,000 07/17/2029....
379547  AA 2| GSFI2015-1 B1 ABS SNR 2.74 01/18/2030.... 03/18/2016. | MBS Paydown 272,727 272,727 272,719 272,727 0 272,727 01/18/2030....
38011A  AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36..............c...c..oo. | . | 03/25/2016. | MBS Paydown 127,920 | 127,920 | .oovoronenee 127,920 82,421 0 ...127,920 (V[ 1,239 | 05/25/2036....
393505 XE  7|GT 1997-6 A8 SEQ 7.07 1/15/2029.........covoerrvrerererrrirrerens . | 02/15/2016. | MBS Paydown. 2,217 2217 2,285 2217 0 2,217 0 17 1 01/15/2029....
39678W  AA 6| GCSP 2005-1 ASEQ CSTR 9-25-34.........cccoovvvvvnvvicnnnnnnn. | . | 03/25/2016. | MBS Paydown. 58,477 58,477 58,184 57,982 247 247 58,477 0 551 | 09/25/2034....
40066N ~ AA 4| GUANAY FILTD 6.00 12/15/2020..........cccccereverererereveverers R| 03/15/2016. | Sinking Fund Redemption 430,235 | v 430,235 | oo 433,811 | oo 432,312 (150) (150) ...430,235 (U I 6,454 | 12/15/2020....
404421 AB  1|H22015-1A AFX CDO SEQ SSNR 3.3526 06/49. . | 03/24/2016. | MBS Paydown. 37,520 37,520 37,520 37,521 (0) (0) 37,520 (V[ 127 | 06/24/2049....
41161G AC 7 [HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36.. .| 03/21/2016. | MBS Paydown 16,480 16,480 11,618 11,457 965 965 16,480 0 20 |07/21/2036....
41161P EX 7 [HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034...................... | . | 03/19/2016. | MBS Paydown, 107,952 | e 107,952 86,632 88,802 [ ..o [ e 18,234 | oo [ e 18,234 ....107,952 0 324 | 06/19/2034....
41161P TN 3| HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35.................. |. | 03/19/2016. | MBS Paydown, ..100,432 | v 100,432 70,267 84,766 | ...ooooovvvvveiiiiiiiiinns | v 10,959 | covvvvvvvvececees | v 10,959 ...100,432 (U [ 116 | 11/19/2035....
41161P UK 7| HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45............. |. | 03/19/2016. | MBS Paydown 58,623 58,623 41,345 42,517 e (11,521) [ s ...(11,521) 58,623 0 72 | 08/19/2045....
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46............... |. | 03/19/2016. | MBS Paydown, 14,658 14,658 10,407 8,357 0 0 15 | 09/19/2046....
411707 AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043 . | 03/20/2016. | MBS Paydown. 31,875 31,875 31,875 31,875 0 0 03/20/2043....
419838  AA 5| HAWAIIAN AIRLINES A 3.90 01/15/2026. .| 01/15/2016. | Sinking Fund R ion 162,159 162,159 162,159 162,159 0 0 01/15/2026....
42770Q AA 0 [HERO 2014-2A A ABS SNR PT 3.99 09/21/40. . 1 03/20/2016. | MBS Paydown 412,799 412,799 412,518 412,485 353 353 0 09/21/2040....
42770R  AA 8|HERO 2014-1A ABS 4.75 09/20/2038...........ccccooo0eeeoeoereceee | . | 03/20/2016. [ MBS Paydown 271,803 271,803 271,801 271,803 0 271,803 0 09/20/2038....
437076 AP 7 [HOME DEPOT INC 5.40 03/01/2016.........ccocveerrrrerererran . 1 03/01/2016. | Maturity. 3,000,000 | ..........3,000,000 2,986,800 2,999,708 292 292 3,000,000 0 03/01/2016....
437084  PQ 3| HEAT 2005-7 2A4 SEQ FLT 01/25/2036...........ccce0erererene . | 03/25/2016. | MBS Paydown 280,898 280,898 238,412 273,731 (38,492) (38,492) 280,898 0 01/25/2036....
43710K  AC 0| HEAT 2007-2 2A2 SEQ FLT 07/25/2037...... . | 03/25/2016. | MBS Paydown 560,248 560,248 334,281 | ..o 467,466 (3,760) (3,760) 560,248 0 07/25/2037.....
43710M  AA 0| RFMS22007-HSA1 A SEQ FLT 02/25/2037 .| 03/25/2016. | MBS Paydown 15,756 15,756 10,772 2,660 2,919 2,919 15,756 0 14 02/25/2037....
43739H AA 8 [HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036... . | 03/25/2016. | MBS Paydown 120,610 | oo 720,610 630,243 | .o | e | e 10,111 | i | s 10,111 ...720,610 0 540 | 12/25/2036....
437690  AX 8| HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34.................... | . | 03/25/2016. | MBS Paydown 297,357 | 197,357 | wovvveverene 171701 | e 181,892 (105) (105) ...197,357 0 389 | 07/25/2034....
44329H  AG 9| HP COMM LLC 5.02 03/15/2023..........oevvuemererrinerireriinns . 103/15/2016. | Sinking Fund R ption. 245,982 245,982 240,984 243,622 114 114 245,982 0 [ v 6,174 | 03/15/2023....
44329H  AS 3| HP COMM LLC 5.32 03/15/2023..........cooommmmmmmmmmmmmmnmmnnnnnnnns . | 03/15/2016. | Sinking Fund R ion 40,541 40,541 39,880 40,231 15 15 40,541 (U I, 1,078 | 03/15/2023....
45112A  AA  5|ICONX2012-1A A ABS 4.229 01/25/2043 . | 01/25/2016. | MBS Paydown. LA39710 | 139,710 | oo 139,710 | oo 139,711 (0) (0) ...139,710 0 [ cooenes 1,477 | 01/25/2043....
45254N  JB 4 |IMM 2004-4 2A1 SEQ STP 9/25/2034.. .| 03/25/2016. | MBS Paydown 80,894 80,894 77,833 77,907 639 639 80,894 0 828 | 09/25/2034....
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/203! . | 03/25/2016. | MBS Paydown. L A24412 | 124412 | o 101,084 | .ccoovns 104,434 (20,193) (20,193) ...124,412 (1[N 182 | 04/25/2035....
45254N NT 0 [IMM 2005-3 M1 MEZ FLT 08/25/2035...........cocvverervrerranens . | 03/25/2016. | MBS Paydown. 48,924 48,924 25,155 4,233 0 48,924 0 90 |08/25/2035....
45254N NT 0 [IMM 2005-3 M1 MEZ FLT 08/25/2035..........occvvvveerrrerennns . | 03/25/2016. | Pass-Through Loss. 43,900 22,851 0 0 08/25/2035....
45254T TN 4]IMSA 2006-1 2A1 SEQ FLT 5/25/36.........cvcoerrvveeeernrirrenns . | 03/25/2016. | MBS Paydown. 2,174 2,174 1,521 1,668 326 326 2,174 0 3 | 05/25/2036....
456606 HK 1| INDYL 2005-L2 A1 SEQ FLT 10/25/2013........cccocorererennenne | . | 03/25/2016. | MBS Paydown 201 201 164 0 201 201 0 [10/25/2013....
456606  HK  1|INDYL 2005-L2 A1 SEQ FLT 10/25/2013......... .| 03/31/2016. | Book Value Adjustment. 0 201 (201) (201) 10/25/2013....
45660K  AA 9| INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037. . | 03/25/2016. | MBS Paydown. 183,941 | L 183,941 | o 148,188 | ..ccoovn 149,263 (1,444) (1,444) ...183,941 (U 176 | 02/25/2037....
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45660L CK  3|INDX2005-AR2 1A1 SEQ SSNR FLT 02/25/35................. |. | 03/25/2016. | MBS Paydown. revreeneenn 119,599 | L 119,599 86,111 cererreen(11,201) [ | e (11,201) | e | v 119,599 02/25/2035....
45660L  PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35.................. .| 03/25/2016. | MBS Paydown 11,046 11,046 6,443 709 6,931 6,931 11,046 06/25/2035....
45660L PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35. .| 03/25/2016. | Pass-Through Loss. 76,725 44,753 0 13,328 06/25/2035....
45660L  PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35 .| 03/31/2016. | Book Value Adjustment. 0 (13,328) 06/25/2035....
45660N W6 8| RAST 2004-R2 A3 Z 5.50 08/25/2034. . | 03/25/2016. | MBS Paydown. ...100,267 | oo 100,267 | covvvrnnes 104,904 | ..cccoovenens 104,801 (3,282) (3,282) ...100,267 08/25/2034....
45660N X9 1] INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34................... |. | 03/25/2016. | MBS Paydown 24,772 24,772 20,313 20,616 (3,535) (3,535) 24,772 10/25/2034....
45661X  AB 8 |INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36................. | . | 03/25/2016. | MBS Paydown. 71,265 71,265 42,7115 45,052 cevvrreene(82,885) [ i | e (42,885) 71,265 (1 108 | 07/25/2036....
46184# AA 5[ INVISION DIV LIBOR+900 6/30/2020.............coevwvererrererenns . | 03/31/2016. | Paydown. 17,500 17,500 17,325 17,339 12 12 17,500 (V[ 433 | 06/30/2020....
46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048. . | 03/15/2016. | MBS Paydown. ... 106,636 | ...cocovvencee 106,636 | ...ccovouue 106,614 | ..ccoovvnn 106,390 117 117 ....106,636 0 656 | 12/15/2048....
46616M AB 6 |HENDR 2010-3A B ABS 6.85 12/15/2050 . | 03/15/2016. | MBS Paydown. 41,163 41,163 41,162 41,163 0 41,163 0 12/15/2050....
46616P AA  1|HENDR 2011-1A A ABS 4.70 10/15/2056. . | 03/15/2016. | MBS Paydown. 95,445 95,445 95,420 95,423 13 13 95,445 0 10/15/2056....
46616Q AA 9 |HENDR 2011-2A A ABS 4.94 09/15/56............ccccccevvreerenn | . | 03/15/2016. | MBS Paydown, ...100,051 | ....ccccooeen. 100,051 99,994 99,982 4 4 ....100,051 0 828 | 09/15/2056....
46616V  AA 8| HENDR 2012-1A A ABS 4.21 02/16/2065............ccoo0verreeenn. | . | 03/15/2016. | MBS Paydown. 79,515 79,515 79,497 79,490 (0) (0) 79,515 (VI 495 | 02/16/2085....
46617A  AA 3| HENDR 2012-3A A ABS SSNR 3.22 09/15/2065................ | . | 03/15/2016. | MBS Paydown. 122,691 | 122,691 | oo 121,737 76,062 (141) (141) ...122,691 0 562 | 09/15/2065....
46617F  AA 2| HENDR 2013-1A A ABS 3.22 03/15/2067..............cccvvveneeen. | - | 03/15/2016. | MBS Paydown LA3T729 | 137,729 | oo 137,633 | oo 137,635 18 18 ..137,729 0 675 | 04/15/2067....
46617J AA 4| HENDR 2013-2A A ABS 4.21 03/15/2062 . | 03/15/2016. | MBS Paydown. .136,839 .136,807 .136,780 (44) (44) 0 940 | 03/15/2062....
46617L  AA 9| HENDR 2013-3A A ABS 4.08 07/15/41.... . | 03/15/2016. | MBS Paydown 197,466 197,306 197,315 23 23 (U 1,293 | 01/117/2073....
46617T  AA 2| HENDR 2014-1A A ABS SNR 3.96 03/15/2063.................. . | 03/15/2016. | MBS Paydown. ...135,162 | ..cccovveeen. 135162 | oo 135,086 | ...occcoeeen. 135,092 8 8 ....135,162 0 895 | 03/15/2063....
46618A  AA 2 |HENDR2014-2A A ABS 3.61 01/17/2073.........cc.cee0neeereceo. | . | 03/15/2016. | MBS Paydown, 92,537 92,537 92,477 92,482 8 8 92,537 0 516 |01/17/2073....
46618H AA 7 |HENDR 2014-3A A ABS SNR 3.50 06/15/2077.................. . | 03/15/2016. | MBS Paydown. ..136,972 | 136,972 | oovvv 136,557 | ccovvvineen 136,560 (31) (31) ...136,972 0 801 | 06/15/2077....
46618L  AA 8| HENDR 2015-1A A ABS SSNR 3.26 09/15/2072................ | . | 03/15/2016. | MBS Paydown 259,407 259,407 256,999 257,044 (83) (53) 259,407 (U I 1,425 | 09/15/2072...
46619R  AA 4 |HENDR 2015-2A A ABS SSNR 3.87 03/15/2058 . | 03/15/2016. | MBS Paydown. 46,977 46,977 47,049 47,048 28 28 46,977 0 345 |03/15/2058....
46619X  AA 1 |HENDR 2015-3A A ABS SSNR 4.08 03/17/7 . | 03/15/2016. | MBS Paydown 16,353 16,353 16,339 16,339 0 0 16,353 0 97 | 03/17/2070....
466247 L6 8 |JPMMT 2006-A2 IIB1 MEZ SEQ CSTR 08/25/34. . | 03/25/2016. | MBS Paydown 49,396 49,396 47,081 47,388 (3,565) (3,565) 49,396 0 224 | 08/25/2034....
466247  RP 0| JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035...............cc00ee. .| 03/25/2016. | MBS Paydown L167,143 | 167,143 | oo 148,340 | ... 149,304 5,330 5,330 ...167,143 0 647 | 07/25/2035....
46625Y  CV 3| JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41......ccvveverirra . 103/15/2016. | MBS Paydown 63,058 63,058 63,484 63,058 0 63,058 0 550 |07/15/2041....
46626L  FL 9| JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035...........ccoee00oe .| 03/25/2016. | MBS Paydown 382,426 382,426 358,883 368,813 (147) (147) 382,426 (U [— 481 | 05/25/2035....
46627M  AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. . | 03/25/2016. | MBS Paydown 64,573 64,573 62,131 48,246 3,197 3,197 64,573 0 612 | 12/25/2035....
46627M  AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. .| 03/25/2016. | Pass-Through Loss. 10,670 10,267 0 0 12/25/2035....
46627M  CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36. . | 03/25/2016. | MBS Paydown 26,821 26,821 26,856 19,075 0 26,821 (11 106 | 03/25/2036....
46627M  CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36..........cceeennes .| 03/25/2016. | Pass-Through Loss. 10,629 10,642 0 0 03/25/2036....
46627M CY  1[JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.............. |. | 03/25/2016. | MBS Paydown 377,062 377,062 309,191 308,311 | oo | e 18,255 | v | e 18,255 377,062 (V1 1,642 | 03/25/2036....
46627TM  EC 7 |JPALT 2006-S1 1A8 NAS 5.75 3/25/36...........cocverervrerererens . | 02/25/2016. | Pass-Through Loss 7 9 0 0 03/25/2036....
46627M EC  7|JPALT 2006-S1 1A6 NAS 5.75 3/25/36. . | 03/25/2016. | MBS Paydown. 53,094 53,094 49,677 41,650 0 53,094 (VI 435 | 03/25/2036....
466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/3 .| 03/25/2016. | MBS Paydown 72,962 72,962 54,357 69,246 54,744 54,744 72,962 0 554 | 11/25/2036....
466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36... . | 03/25/2016. | Pass-Through Loss. 472 352 0 1,004 (1,004) (1,004) 11/25/2036....
466285 AN 3 [JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36................. | . [ 03/31/2016. | Book Value Adjustment. 0 (1,004) 1,004 1,004 11/25/2036....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.................. | . | 02/16/2016. | Suspense Ledger Adjustment 32,063 0 32,063 32,063 05/25/2036....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.................. | . | 02/26/2016. | Suspense Ledger Adjustment 7,971 0 7,971 7,971 05/25/2036....
46628G AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.................. | . | 03/28/2016. | Suspense Ledger Adjustment 24,309 0 24,309 24,309 05/25/2036....
46628L  AB 4| JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36.. .| 03/25/2016. | MBS Paydown 11,297 11,297 8,637 8,722 (64) (64) 11,297 0 50 | 06/25/2036....
46628L AB 4| JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36.. . | 03/25/2016. | Pass-Through Loss. 616 492 0 616 (616) (616) 06/25/2036....
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46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36...........cocoeeene . | 03/31/2016. | Book Value Adjustment 0 (616) 616 616 06/25/2036.... | 1FM........

46628V  AH 9| JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36..............ce. | . | 03/25/2016. | PasS-TRrOUGh LOSS.......cvcrvvevrerererierereninene | cervrerersnrinsrernninee | cevveveressssnesessnsines | sernereenees 172,631 | oo 107,031 (512) (512) rerreerneen 172,831 | e | e (172,631) | coovveeere(172,631) | oo 08/25/2036.... | 1FM........

46628V  AH 9| JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36. . | 03/31/2016. | Book Value Adjustm 0 [ o [ e (172,631) | v | v 172,631 | .o 172,631 . | 08/25/2036....

46629H  AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07/25/203f .| 03/25/2016. | MBS Paydown 215,629 215,629 .170,886 184,566 .(14,966) | ... ...(14,966) 215,629 0 07/25/2036....

46629P  AC 2| JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47 .. . | 03/15/2016. | MBS Paydown. 829,875 829,875 856,327 833,350 (4,767) (4,767) 829,875 0 05/15/2047.....

466300 AL 4|JPMRR2009-11 2A1 SEQ 6.0 11/26/36.............cocccoevuveeeeee | . | 03/26/2016. | MBS Paydown, 305,231 305,231 313,720 309,738 (1,293) (1,293) 305,231 0 11/26/2036....

46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35............. | . | 03/25/2016. | MBS Paydown 14,778 14,778 13,817 13,721 27 27 14,778 0 44 |07/25/2035....

46630J AC  3|JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49...............cc........ | . | 03/15/2016. | MBS Paydown. 38,709 38,709 38,168 38,629 (1) (1) 38,709 (V[ 454 | 01/15/2049....

46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37. . | 03/25/2016. | MBS Paydown. 2,304 2,304 2,242 1,754 0 2,304 0 11 | 04/25/2037.....

46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/3 . | 03/25/2016. | Pass-Through Loss. 781 760 0 0 04/25/2037.....

46630V AC 6 |JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049. . | 01/01/2016. | Suspense Ledger Adjustment 0 0 e 70,984 |02/12/2049....

46631B  AD 7 |JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049.................... | . | 02/15/2016. | MBS Paydown. e 17,131,618 | 17,131,618 | ......... 17,098,098 | ......... 17,085,506 9,288 9,288 ree 17,131,618 0. 132,554 | 06/15/2049....

46631N DT 3 |JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37............... . | 03/25/2016. | MBS Paydown. 7,982 7,982 6,696 6,530 734 734 7,982 0 97 |08/25/2037....

46631N DT 3 |JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37............... . | 03/25/2016. | Pass-Through Loss. 2,300 1,941 0 1,908 (1,908) (1,908) 08/25/2037.....

46631IN DT 3| JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37............... .| 03/31/2016. | Book Value Adjustment. 0 (1,908) 1,908 1,908 08/25/2037....

46632T  AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37 . | 03/27/2016. | MBS Paydown. 371,571 371,571 299,110 312,767 371,571 0 07/27/2037.....

46632Y  AA 2| JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036..... .| 03/26/2016. | MBS Paydown 390,959 390,959 340,501 362,480 390,959 0 06/26/2036....

46632Y AB 0| JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36....................... |. | 03/26/2016. | Pass-Through Loss. 21,310 2,837 21,310 (21,310) (21,310) 06/26/2036....

46632Y  AB 0 |JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36....................... |. | 03/31/2016. | Book Value Adjustment. 0 (21,310) 21,310 21,310 06/26/2036....

46632y AC 8| JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.................. . | 02/26/2016. | MBS Paydown 242,412 242,412 212,110 | oo 188,868 | .....ocvvecrreriiccnis [ e 114,168 [ oo [ s 114,168 242,412 0 [ e 1,451 | 08/26/2037.....

46632Y  AD 6| JPMMT 2008-R3 2A2 MEZ 6.25 08/26/37 RE..........cccccccco. | . | 03/26/2016. | PaSS-TRIOUGN LOSS........cooovvvvvvvvvvivvmiimmmiininnns | covvenenseenenenensneneseees | covvevesssssesssesssisisenes | ovevevivins 131,890 65,286 (38) (38) LTt O I (44,682) | ............ (44,682) | .coovvvcrcrcrercrene 08/26/2037....

46632Y AD 6| JPMMT 2008-R3 2A2 MEZ 6.25 08/26/37 RE...... . | 03/31/2016. | Book Value Adjustment 0 (44,682) | .oovvverirerirerinns | v 44,682 | ..oovrrires 44,682 | ..o 08/26/2037.....

46633A  AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/3 .| 03/26/2016. | MBS Paydown 77,113 77,113 59,088 66,695 (5,590) (5,590) 77,113 0 320 |03/26/2037....

46633A  AC 9| JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.. . | 03/26/2016. | MBS Paydown 38,159 38,159 29,597 38,159 0 38,159 0 293 | 11/26/2036....

46633A  AG 0 [JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE.............. . | 03/26/2016. | MBS Paydown 162,792 | e 162,792 | weovveverenen 1156 | v 137,660 196 196 ...162,792 0 2,552 | 06/26/2037....

46633K AN 3| JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37................. | . | 03/26/2016. | MBS Paydown. L A78210 | e 178,210 | wcovvrenenee 169,545 | ..coovreneen 150,952 126 126 ...178,210 0 539 |01/26/2037....

46633K  AY 9 |JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37................. | . | 02/26/2016. | MBS Paydown, 503,737 503,737 | ccccooveveens 480,622 503,737 0 503,737 0| o 1,453 | 05/26/2037....

46633M AL 3 |JPMRR2009-6 2A1 SEQ SSNR CSTR 04/26/35. . | 03/26/2016. | MBS Paydown 145520 | e 145520 | oo 134,969 | ..ccoovreneen 139,984 4,840 4,840 ....145,520 0 680 | 04/26/2035....

46633M  AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE. . | 02/26/2016. | MBS Paydown 0 0 0 0 0 04/26/2035.

46633M  AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE. . | 03/26/2016. | Pass-Through Loss. 17,880 1,645 0 17,880 | coocverieriienieens | e (17,880) | ..coovvead (17,880) | oo 04/26/2035....

46633M  AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.................. .| 03/31/2016. | Book Value Adjustment. 0 (A 10) I I 17,880 | oo 17,880 | oo 04/26/2035....

46633P  AC 6| JPMRR2009-7 2A1 SEQ SSNR 6.0 2/27/2037................... | . | 02/127/2016. | MBS Paydown. 21,859 21,859 22,072 21,859 0 21,859 0 219 | 02/27/2037....

46633P AU 6| JPMRR 2009-7 11A1 SEQ SSNR CSTR09/36 RE............ . | 03/27/2016. | MBS Paydown 24,305 24,305 23,247 10,265 29 29 24,305 0 83 | 09/27/2036....

46633P BQ 4| JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37. . | 03/27/2016. | MBS Paydown. 209,880 209,880 .194,860 205,570 1,610 1,610 209,880 0 872 | 03/27/2037....

466337  AA 2 [JPMRR 2009-8 A1 SEQ CSTR 4/20/2036. .| 03/20/2016. | MBS Paydown .108,193 .106,003 107,222 319 319 0 838 | 04/20/2036.

46634B BY 7 [JPMRR2009-12 4A1 SEQ 5.75 12/26/35. . | 03/26/2016. | MBS Paydown. 411,261 406,634 399,024 2,216 2,216 0 3,905 |12/26/2035....

46634D AW 8| JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37.................... . | 03/26/2016. | MBS Paydown. 277,864 277,864 277,864 277,864 0 277,864 0 2,315 | 04/26/2037....

46634F AU 7|JPMRR2010-2 3A1 SEQ EX 6.00 07/26/2036................... . | 03/26/2016. | MBS Paydown. v 1,037,889 | s 1,037,889 | ........... 1,051,590 917,315 ceverrreene(48,903) [ oo 1eeer(88,903) | oo | e 1,037,889 0 9,575 | 07/26/2036....

466358 AA  9|JPMRR2010-7 1A1 SEQ SSNR CSTR 3/26/2039............. |. | 03/25/2016. | MBS Paydown 895,276 895,276 960,183 895,276 (322,702) (322,702) 895,276 (VI I 8,485 | 03/26/2039....

46637D AA 3 |JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE................ | . | 03/25/2016. | MBS Paydown. reenn 1,385,290 | s 1,385,290 | ....occoe. 1,286,588 | .......... 1,313,511 56,140 56,140 s 1,385,290 (V1 4,486 | 06/26/2035....

466370  AC 9| JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE... . | 03/25/2016. | MBS Paydown. v 469,216 | 469,216 | .cocoe. 436,371 | covvverereen 450,507 5219 5219 coeiernn 469,216 (U I 2,403 | 05/26/2047....

46645A  AB 7 |JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE... . | 03/25/2016. | MBS Paydown. 379,720 379,720 347,919 347,919 5,707 5,707 379,720 0 341 | 06/26/2047....
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472319 AB 8| JEFFERIES GROUP 5.50 03/15/2016.........cocccrsucreennennees | . | 03/15/2016. | Maturity. wereeeenen 1,000,000 | i 7,000,000 | ........... 7,014,940 | ... 7,002,369 (2,369) (2,369) seveennsa1,000,000 (VN 192,500 |03/15/2016....
472320 AA 8| JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47.................. | . | 03/25/2016. | MBS Paydown 288,429 288,429 264,124 214,071 | oo [ e 19,290 | oo [ e 19,290 288,429 0 2,984 | 06/25/2047....
472321 AA 6| JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035 . | 03/26/2016. | MBS Paydown. 998,886 998,886 | ......ccoouuee 765,554 844,938 | ... | e 116,957 [ oo [ s 116,957 998,886 (01 7,268 | 10/25/2035....
472321 AC 2| JMAC 2008-R2 2A1 SEQ CSTR 01/25/37 .| 03/26/2016. | MBS Paydown 93,220 93,220 80,566 87,642 (4,703) (4,703) 93,220 0 550 |01/25/2037....
472321 AJ 7| JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039 . | 03/26/2016. | MBS Paydown. 396,427 396,427 334,870 365,643 4,186 4,186 396,427 (V1 1,155 | 01/25/2039....
472321 AL 2[JMAC 2008-R2 3A3 MEZ CSTR 01/25/39...........ccccourrrerennn | . | 03/26/2016. | Pass-Through Loss. 31,434 5,445 0 5,973 (5,973) (5,973) 01/25/2039....
472321 AL 2| JMAC 2008-R2 3A3 MEZ CSTR 01/25/39.........cccoevernuunne | . | 03/31/2016. | Book Value Adjustment. 0 (5,973) 5,973 5,973 01/25/2039....
472321 AN 8| JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.........cccccovcresennnn. | . | 03/26/2016. | Pass-Through Loss 1,978 418 0 890 (890) (890) 01/25/2037.....
472321 AN 8| JMAC 2008-R2 2A4 SEQ CSTR 01/25/37.... . | 03/31/2016. | Book Value Adjustment 0 (890) 890 890 01/25/2037.....
47232A  AA 6| JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036 . | 03/20/2016. | MBS Paydown. 214,625 214,625 197,623 210,090 (3,258) (3,258) 214,625 03/20/2036....
47232A  AD 0| JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036 . | 03/25/2016. | MBS Paydown. ...160,105 | .covvvveeen. 160,105 163,551 | 158,548 41 41 ....160,105 06/25/2036....
47232A  AG 3| JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037..........ccocovveeeeee . | 03/25/2016. | MBS Paydown. 162,529 | e 152,529 | oo 133,082 | oo 152,529 0 ....162,529 05/25/2037.....
47232A  AH 1| JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.........cruvvreeenne . | 03/25/2016. | Pass-Through Loss. 11,482 2,700 0 11,482 05/25/2037.....
47232A  AH 1| JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.........cccc0uvevenee . | 03/31/2016. | Book Value Adjustment 0 (11,482) 05/25/2037.....
47232A AN 8|JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036...........coccomvvvenes . | 03/20/2016. | Pass-THIOUG LOSS..........cccuuuwmwmmmimiiiiiiiiins | covveeeneeeeeeeeeeeeeneeeees | coesesesesesesesesssesesenes | covevevevirs 116,765 24,462 0 1,499 03/20/2036....
47232A AN 8| JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036. . | 03/31/2016. | Book Value Adjustment 0 (1,499) 03/20/2036....
47232C AV 6|JMAC 2009-R1 5A3 SUB CSTR 05/21/2036 R . | 03/21/2016. | MBS Paydown 481,950 | v 481,950 | cooovorc 453,936 | ..oovovereren 474,910 (2,782) (2,782) ....481,950 0 2,911 | 05/21/2036....
47232D AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36................. |. | 03/26/2016. | MBS Paydown . 147,688 | ... 147,688 | .............. 147,685 | ..o 146,494 ceveerennn(16,499) [ i (16,499 | oo ....147,688 (VI I 1,787 | 09/26/2036....
472320 AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36................. | . | 03/31/2016. | Book Value Adjustment. 3,222 0 0 09/26/2036....
47232D AL 6| JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36................. . | 03/26/2016. | Pass-Through Loss. 50,288 37,900 0 3,291 (3,291) (3,291) 09/26/2036....
472320 AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36................. .| 03/31/2016. | Book Value Adjustment. 0 (3,291) 3,291 3,291 09/26/2036....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47... . | 03/26/2016. | MBS Paydown. 88,464 88,464 88,464 88,464 0 88,464 0 555 |01/26/2047....
472320 AS 1| JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47 . | 03/26/2016. | Pass-Through Loss 33,177 10,022 0 6,783 (6,783) (6,783) 01/26/2047....
47232D AS  1[JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47... . 1 03/31/2016. | Book Value Adjustment. 0 (6,783) 6,783 6,783 01/26/2047....
472320 AU 6|JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36.................. 03/26/2016. | MBS Paydown 45,956 45,956 43,223 44,749 (3,286) (3,286) 45,956 0 352 | 09/26/2036....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36................. | . | 02/26/2016. | MBS Paydown. 20,985 20,985 21,348 20,985 0 20,985 0 843 | 01/26/2036....
472320 AX 0| JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36.................. 03/26/2016. | MBS Paydown 19,161 19,161 19,493 18,990 (311) (311) 19,161 (U [ 169 | 01/26/2036....
47232D BC  5[JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37... . | 03/26/2016. | MBS Paydown cevreeneenn 194473 | 194473 | oo 178,716 | oo 194,473 0 ...194,473 0 [ oo 2,164 | 02/26/2037....
472320  BG 6| JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37 . | 03/26/2016. | Pass-Through Loss 81,923 12,843 0 81,923 (81,923) (81,923) 02/26/2037 ...
47232D  BG 6| JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37... . | 03/31/2016. | Book Value Adjustment. 0 (81,923) 81,923 81,923 02/26/2037.....
472320 BJ  0|JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36.................. 03/26/2016. | MBS Paydown 27,005 27,005 27,005 22,260 4,753 4,753 27,005 0 41 | 09/26/2036....
47232D  BM 3| JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36.................. 03/26/2016. | Pass-Through Loss 14,756 1,674 0 0 09/26/2036....
472320  BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37................. | . | 03/26/2016. | MBS Paydown 57,179 57,179 57,179 53,622 258 258 57,179 0 560 |07/26/2037....
47232D BT 8| JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37. . | 03/26/2016. | Pass-Through Loss. 53,983 33,429 (363) (363) 26,208 (26,208) (26,208) 07/26/2037.....
472320 BT 8| JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37 .| 03/31/2016. | Book Value Adjustment. 0 (26,208) 26,208 26,208 07/26/2037....
47232D  BW  1|JMAC 2009-R5 9A2 SUB SSUP CSTR 6/26/37. . | 03/26/2016. | MBS Paydown. 96,589 96,589 50,859 84,050 3,906 3,906 96,589 0 565 |06/26/2037....
47232D BZ 4| JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37................. . | 03/26/2016. | Pass-Through Loss. 6,569 1,588 0 6,569 (6,569) (6,569) 06/26/2037.....
47232D BZ 4| JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37................. . | 03/31/2016. | Book Value Adjustment 0 (6,569) 6,569 6,569 06/26/2037.....
47232D CA 8| JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47............... | . | 03/26/2016. | MBS Paydown 65,889 65,889 65,889 65,770 831 831 65,889 0 263 | 02/26/2047....
47232D CE  0|JMAC 2009-R5 10A5 SUB SSUP CSTR 2/26/47...........cc... | . 03/26/2016. | Pass-Through Loss. 29,317 11,247 (2) (2) 0 02/26/2047.....
472320  CG 5| JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36............... | . | 03/21/2016. | MBS Paydown 77,601 77,601 77,601 77,601 0 77,601 0 364 | 05/21/2036....
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47232D CL 4 [JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36................ . | 03/21/2016. | Pass-Through Loss. 10,268 3,148 0 9,086 (9,086) (9,086) 05/21/2036.... | 1FM........

47232D CL  4|JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36................ . | 03/31/2016. | Book Value Adjustment 0 (9,086) 9,086 9,086 05/21/2036.... | 1FM........

47232D CP  5|JMAC 2009-R5 12A2 SUB SSUP CSTR 12/26/36 . | 03/26/2016. | MBS Paydown. 27,872 27,872 27,872 32,711 (4,841) (4,841) 27,872 0 239 |12/26/2036....

472320 CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36 . | 03/26/2016. | Pass-Through Loss 3,686 864 0 3,686 (3,686) (3,686) 12/26/2036....

47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36... . | 03/31/2016. | Book Value Adjustment 0 (3,686) 3,686 3,686 12/26/2036....

47232D CV 2| JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47................ . | 03/26/2016. | MBS Paydown. 44,231 44,231 41,593 44,164 (3) (3) 44,231 (V[ 187 | 04/26/2047 ...

47232D CY  6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47............... | . | 03/26/2016. | Pass-Through Loss. 5019 1,206 (55) (55) 5,019 (5,019) (5,019) 04/26/2047.....

47232D CY  6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47............... |. | 03/31/2016. | Book Value Adjustment 0 (5,019) 5,019 5,019 04/26/2047.....

47232D CZ 3| JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37. . | 03/26/2016. | MBS Paydown. 281,483 281,483 275,981 275,935 ceverneenn(11,564) [ i ...(11,564) 281,483 0 [ oo 2,735 | 06/26/2037....

47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37. . | 03/26/2016. | Pass-Through Loss. 9) 26 0 9) 9 9 06/26/2037.....

47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37. . | 03/31/2016. | Book Value Adjustment 0 9 9) 9) 06/26/2037.....

47232D DD 1|JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37................ . | 03/26/2016. | MBS Paydown. 210,728 210,728 207,916 209,392 791 791 210,728 08/26/2037.....

47232D DF 6 [JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37............... |. | 03/26/2016. | Pass-Through Loss. 45,959 12,102 102 102 45,959 08/26/2037.....

47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37............... |. | 03/31/2016. | Book Value Adjustment. 0 (45,959) 08/26/2037.....

472320 DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37............... | . | 03/26/2016. | MBS Paydown 526,799 526,799 523,485 521,908 (3,334) (3,334) 526,799 08/26/2037....

47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37.. . | 03/26/2016. | Pass-Through LOSS.............ccvwcmrveeinmriiinnns | corineveeiinsseesinsiins | covvenesessnsssssnnnnes | covesneseeens 151,802 42,129 0 13,800 08/26/2037.....

47232D DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37.. .| 03/31/2016. | Book Value Adjustment. 0 (13,800) 08/26/2037....

47232D  DQ  2|JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/35................ . | 03/26/2016. | MBS Paydown. 513,316 513,316 513,316 513,316 0 513,316 09/26/2035....

472320 DW 9| JMAC 2009-R5 18A2 SUB SSUP CSTR 4/37..........ccocvuvenes . | 03/26/2016. | MBS Paydown 820,535 820,535 | ............ 720,337 784,867 56,244 56,244 820,535 04/26/2037.....

47232D EA 6| JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.........ccccceeee. | . | 03/26/2016. | Pass-TRroUgh LOSS.......c.cocvuurrenerirmrrineiinnne [ corrinnriiesiseseiineiines | corineriiesineniienninns | sovenniinenees 122,918 23,462 0 122,918 | s [ e (122,918) | ..vceerere(122,918) | s 04/26/2037.....

472320 EA 6| JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.................... |. | 03/31/2016. | Book Value Adjustment 0 [ eooveveveveesneninenns [ eevviiinninn (7 LR R I 122,918 | e 122,918 | oo 04/26/2037 ...

47232D EE 8 |JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/37.. . | 03/26/2016. | MBS Paydown. 46,424 46,424 18,847 43,686 (185) (185) 46,424 0 243 |06/26/2037....

472320  EG 3| JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37. .| 03/26/2016. | MBS Paydown 226,523 226,523 226,523 225,514 135 135 226,523 0 924 | 02/26/2037....

47232D EL 2| JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37. . | 03/26/2016. | Pass-Through Loss. (3) 0 3) 3 3 02/26/2037.....

472320 EL 2| JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37............... | . | 03/31/2016. | Book Value Adjustment. 0 3 (3) (3) 02/26/2037....

47232D EM 0| JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37............... | . | 03/26/2016. | MBS Paydown. 45,480 45,480 45,480 45,480 0 45,480 05/26/2037....

472320 EV  0|JMAC 2009-R5 22A2 SUB SSUP CSTR 8/26/37................ . | 03/26/2016. | MBS Paydown 2121846 | 121,846 68,158 97,793 RN 01X I (12,063) ...121,846 08/26/2037....

47232D EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37. . | 03/26/2016. | Pass-Through Loss. 18,380 13,385 0 18,380 08/26/2037....

472320 EY 4| JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37. .| 03/31/2016. | Book Value Adjustment. 0 (18,380) 08/26/2037....

47232D EZ 1| JMAC 2009-R5 23A1 SEQ SSNR CSTR 11/26/36. . | 02/26/2016. | MBS Paydown ..139,688 | ..o 139,688 | ..o 139,688 | ..coovereen 109,649 1 1 ....139,688 11/26/2036....

472320 FC  1|JMAC 2009-R5 23A2 SUB SSUP CSTR 11/26/36.............. . | 03/26/2016. | MBS Paydown .. 452,564 | ..ooovvv 452,564 | ............. 452,564 397,851 52,282 52,282 ...452,564 11/26/2036....

47232D FE 7| JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36............. |. | 03/26/2016. | Pass-Through Loss. 21,647 5,908 0 21,647 (21,647) (21,647) 11/26/2036....

472320 FE  7|JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36............. | . | 03/31/2016. | Book Value Adjustment. 0 (21,647) 21,647 21,647 11/26/2036....

47232D FH 0 [JMAC 2009-R5 24A3 SUB SSUP CSTR 12/26/36 . | 03/26/2016. | MBS Paydown. 70,668 70,668 70,668 70,540 25 25 70,668 0 638 | 12/26/2036....

472320 FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37. . | 03/26/2016. | Pass-Through Loss 6,481 1,265 0 6,481 (6,481) (6,481) 06/26/2037 ...

47232D  FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37. . | 03/31/2016. | Book Value Adjustment 0 (6,481) 6,481 6,481 06/26/2037.....

47232Q AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE..........cccoeevvvreeenn. | . | 03/26/2016. | MBS Paydown ...480,033 | ............ 480,033 | ..oovrerennn 467,231 | oo 439,819 873 873 ....480,033 (VI I 3,444 | 11/26/2037....

47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37................. | . | 03/26/2016. | MBS Paydown. 67,078 67,078 67,078 66,190 (316) (316) 67,078 ([ 710 |02/26/2037....

47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.................. . | 03/26/2016. | Pass-Through Loss. 20,576 16,167 0 0 02/26/2037.....

47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.................. | . | 03/26/2016. | MBS Paydown 94,635 94,635 94,545 93,495 (4,059) (4,059) 94,635 0 953 | 02/26/2037....

47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37 . | 03/26/2016. | Pass-Through Loss 29,029 12,657 0 696 (696) (696) 02/26/2037 ...

47232V AK 8| JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37. . | 03/31/2016. | Book Value Adjustment 0 (696) 696 696 02/26/2037.....
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47232V AL 6| JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37.................. | . | 03/26/2016. | MBS Paydown. cevireeneeen 110,627 | i 110,627 | ..covvvenen. 110,627 | ccovvvenees 107,944 (186) (186) revennnnn 110,627 0 [ e 1,068 | 07/26/2037.... | 1FM........
47232V AQ 5| JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.................. . | 03/26/2016. | Pass-Through Loss. 26,440 17,768 0 0 07/26/2037.... | 1FM........
47232V AR 3| JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36 . | 03/26/2016. | MBS Paydown. 62,160 62,160 59,004 56,664 1,060 1,060 62,160 0 674 | 09/26/2036.... | 1FM..
47232V AV 4| JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36 . | 03/26/2016. | Pass-Through Loss 30,045 17,563 20,675 20,675 30,045 (30,045) (30,045) 09/26/2036....
47232V AV 4| JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36. .. |. | 03/31/2016. | Book Value Adjustment 0 (30,045) 30,045 30,045 09/26/2036....
47232V AW 2| JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35................. | . | 03/26/2016. | MBS Paydown. e 131,973 | 131,973 | v 120812 | oo 123,085 2,773 2,773 reeeennnnn 131,973 0 512 |09/26/2035....
47232V BA 9 [JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35............... . | 03/26/2016. | Pass-Through Loss. 21,476 16,773 0 11450 | e | e (11,450) | .ooovvveend (11,450) | covovovevirrcrinnns 09/26/2035....
47232V BA  9[JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35............... . | 03/31/2016. | Book Value Adjustment 0 (U RZ10) [ ISR 11,450 | e 11,450 | oo 09/26/2035....
47232V BB 7 [JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35 . | 03/26/2016. | MBS Paydown. cevireeneeen 197,506 | i 197,506 | ..coovoee 170,068 | ...ccooveveee 179,231 | oo [ v T3 | i | s 1131 | i | e 197,506 (11 199 | 09/26/2035....
47232V BE  1|JMAC 2009-R4 6A4 SUB SSUP FLT 09/26/35. . | 03/26/2016. | Pass-Through Loss 76,854 7,545 16 16 63,051 (63,051) (63,051) 09/26/2035....
47232V BE  1|JMAC 2009-R4 6A4 SUB SSUP FLT 09/26/35. . | 03/31/2016. | Book Value Adjustment 0 (63,051) 63,051 63,051 09/26/2035....
47232V BM 3| JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36.................. | . | 03/26/2016. | MBS Paydown. 81,431 81,431 81,431 80,940 138 138 81,431 (V1 I 705 | 11/26/2036....
47232V BQ 4| JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.................. . | 03/26/2016. | Pass-Through Loss. 22,618 10,890 0 0 11/26/2036....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37............... . | 03/26/2016. | MBS Paydown. cerrrnnnn 459,699 | i 459,699 | ..coovv 140,600 | .............. 453,935 0 ....459,699 0 2,385 | 11/26/2037....
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37............... . | 03/26/2016. | Pass-Through Lo: 8,390 3979 0 0 11/26/2037....
47232V CA 8| JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36... . | 03/26/2016. | MBS Paydown. 46,692 46,692 46,692 46,692 0 46,692 (V[ 484 | 07/26/2036....
47232V CE  0|JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36.. . | 03/26/2016. | Pass-Through Loss 9,952 1,835 0 9,952 (9,952) (9,952) 07/26/2036....
47232V CE 0| JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36................ . | 03/31/2016. | Book Value Adjustment 0 (9,952) 9,952 9,952 07/26/2036....
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37................. | . | 01/01/2016. | Suspense Ledger Adjustment 0 0 241 |04/26/2037....
47232V CG 5| JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37................. |. | 03/26/2016. | MBS Paydown. 26,977 26,977 26,977 26,707 (437) (437) 26,977 (V[ 139 | 04/26/2037....
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35................ | . | 03/26/2016. | MBS Paydown, 280,233 280,233 279,785 279,293 (8) (8) 280,233 (U I 1,995 | 11/26/2035....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35.. . | 03/26/2016. | Pass-Through Loss. 31,490 28,975 0 2,863 (2,863) (2,863) 11/26/2035....
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/3 .| 03/31/2016. | Book Value Adjustment. 0 (2,863) 2,863 2,863 11/26/2035....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36.. . | 03/26/2016. | MBS Paydown 83,981 83,981 82,854 83,323 (111) (111) 83,981 0 825 | 05/26/2036....
47232V CU  4|JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36................ . | 03/26/2016. | MBS Paydown 0 0 0 0 0 0 05/26/2036....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36................ . | 03/26/2016. | Pass-Through Loss. 9,811 6,253 0 3,207 (3,207) (3,207) 05/26/2036....
47232V CU  4|JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36................ .| 03/31/2016. | Book Value Adjustment. 0 (3,207) 3,207 3,207 05/26/2036....
47232V CV 2| JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36.. . | 03/26/2016. | MBS Paydown 631,486 631,486 614,178 623,116 2,021 2,021 631,486 0 [ e 7,319 | 11/26/2036....
47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/3 . | 03/26/2016. | Pass-Through Loss 33,656 9,391 0 33,656 (33,656) (33,656) 11/26/2036
47232V DB 5| JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36.. .. |. [03/31/2016. | Book Value Adjustment. 0 (33,656) 33,656 33,656 11/26/2036....
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35................ | . | 03/26/2016. | MBS Paydown, v 119,189 | 119,189 | wovvvevevee 118,519 | oo 118,502 180 180 coovenn 119,189 (U [ 799 |09/26/2035....
47232V DE 9| JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35................ . | 01/26/2016. | Pass-Through Loss. (750) 0 (750) 750 750 09/26/2035....
47232V DE 9 |JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35................ .| 03/31/2016. | Book Value Adjustment. 0 750 (750) (750) 09/26/2035....
47232V DF 6 [JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36.. . | 01/26/2016. | MBS Paydown. 4,953 4,953 4,764 4,953 0 4,953 0 25 |04/26/2036....
47232V DJ 8 |JMAC 2009-R4 16A2 SUB SSUP 6.00 04/26/3! . | 03/26/2016. | MBS Paydown 78,805 78,805 48,831 70,804 (5,212) (5,212) 78,805 0 683 | 04/26/2036.
47232V DM 1| JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36.. .. | . | 03/26/2016. | Pass-Through Loss 225 50 0 225 (225) (225) 04/26/2036....
47232V DM 1| JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36................ . | 03/31/2016. | Book Value Adjustment 0 (225) 225 225 04/26/2036....
47232V DN 9|JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36................ | . | 03/26/2016. | MBS Paydown. cerreeneenn 421,806 | 421,806 | ..oooorvvene 421,806 377,525 (39,655) (39,655) rerennnnn 421,806 0 5,643 | 02/26/2036....
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36................ | . | 03/26/2016. | MBS Paydown. 87,680 87,680 87,680 87,530 1,107 1,107 87,680 (V1 I 742 | 04/26/2036....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36................ . | 03/26/2016. | Pass-Through Loss. 68,283 30,441 0 898 (898) (898) 04/26/2036....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36.. .| 03/31/2016. | Book Value Adjustment. 0 (898) 898 898 04/26/2036....
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36.. . | 03/26/2016. | MBS Paydown. 52,367 52,367 52,294 52,041 0 52,367 0 554 |07/26/2036....
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47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36................ . | 03/26/2016. | Pass-Through Loss. 13,962 11,873 0 4,501 (4,501) (4,501) 07/26/2036.... | 1FM........

47232V DY 5| JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36................ . | 03/31/2016. | Book Value Adjustment 0 (4,501) 4,501 4,501 07/26/2036.... | 1FM........

47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36.. . | 03/26/2016. | MBS Paydown. cevireeneenn 123,324 | 123,324 | oo 123,324 | oo 120,657 (789) (789) reveennnn 123,324 0 [ e 1,037 | 03/26/2036....

47232V EB  4|JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/3 . | 03/26/2016. | Pass-Through Loss 15,761 4,069 0 0 03/26/2036....

47232V EC  2|JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37.. . | 03/26/2016. | MBS Paydown. 35,181 35,181 35,465 32,739 (6,394) (6,394) 35,181 0 373 |03/26/2037....

47232V EH 1| JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37................ . | 03/26/2016. | Pass-Through Loss. 17,741 17,884 0 0 03/26/2037.....

47232V EK 4 [JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37 ................ | . | 03/26/2016. | MBS Paydown. 21,925 21,925 22,253 21,865 2 2 21,925 (1 189 | 04/26/2037....

47232V EN 8| JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37................ | . | 03/26/2016. | Pass-Through Loss 8,334 8,459 (0) (0) 4,343 (4,343) (4,343) 04/26/2037.....

47232V EN 8| JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37... . | 03/31/2016. | Book Value Adjustment 0 (4,343) 4,343 4,343 04/26/2037.....

47232V ES 7 [JMAC 2009-R4 23A3 SUB SSUP 5.75 01/26/3 . | 03/26/2016. | MBS Paydown. 281,736 281,736 280,616 281,187 (2,158) (2,158) 281,736 0 01/26/2036....

47232V EV  0[JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.... . | 03/26/2016. | Pass-Through Loss. 44,397 42,225 0 3,033 (3,033) (3,033) 01/26/2036....

47232V EV  0[JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.................. . | 03/31/2016. | Book Value Adjustment 0 (3,033) 3,033 3,033 01/26/2036....

47232V EX 6 |JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36................ | . | 03/26/2016. | MBS Paydown. 60,069 60,069 60,069 60,069 0 60,069 0 513 |02/26/2036....

47232V FA 5| JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36................ |. | 03/26/2016. | Pass-Through Loss. 1,043 1,043 2) (2) 0 02/26/2036....

47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36................ . | 03/26/2016. | Pass-Through Lo: 18,152 2,467 1,966 (7,095) (5,129) (V) I 157 | 02/26/2036....

47232V FE 7| JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36. . | 03/26/2016. | MBS Paydown. 22,982 22,982 22,341 19,689 1,761 1,761 22,982 (V[ 170 | 01/26/2036....

47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36 . | 03/26/2016. | Pass-Through Loss 1125 1,094 0 (113) 13 113 01/26/2036....

47232V FE 7| JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.................. . | 03/31/2016. | Book Value Adjustment 0 149 (149) (149) 01/26/2036....

47232V FH 0 |JMAC 2009-R4 26A3 SUB SSUP 5.75 01/26/36................ |. | 03/26/2016. | MBS Paydown, 262,212 262,212 262,212 261,721 86 86 262,212 (U I 2,128 | 01/26/2036....

47232V FJ 6| JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36.................. . | 03/26/2016. | Pass-Through Loss. 12,834 12,765 0 0 01/26/2036....

47232V FP 2 |JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36................ | . | 03/26/2016. | MBS Paydown, 502,317 502,317 325436 | ............. 435,823 covvirennnnne(12,983) | o ...(12,983) 502,317 0 3,977 | 11/26/2036....

47232V FU  1|JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47.. . | 03/26/2016. | MBS Paydown. 191,913 191,913 187,408 0 ..191,913 0 290 |01/26/2047....

47232V FW 7| JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37. .| 03/26/2016. | MBS Paydown 112,859 .112,859 .109,715 (2,693) (2,693) 12,859 0 518 | 07/26/2037....

47232V GA 4| JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37. . | 03/26/2016. | Pass-Through Loss. 5,668 1,343 0 5,668 (5,668) (5,668) 07/26/2037....

47232V GA  4|JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.................. .| 03/31/2016. | Book Value Adjustment. 0 (5,668) 5,668 5,668 07/26/2037....

47232V GE 6| JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36.................. . | 03/26/2016. | MBS Paydown 150,103 | e 150,103 | ..o 150,103 | .ovvvoren 149,541 66 66 ...150,103 0 [ e 1,186 | 02/26/2036....

47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.................. . | 03/26/2016. | Pass-Through Loss 1,689 1,298 0 1,689 (1,689) (1,689) 02/26/2036....

47232V GG 1| JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36. . | 03/31/2016. | Book Value Adjustment. 0 (1,689) 1,689 1,689 02/26/2036....

47232V GJ  5|JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36. . | 03/26/2016. | MBS Paydown 229,593 229,593 226,575 229,593 0 229,593 0 03/26/2036....

47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36. . | 03/26/2016. | Pass-Through Loss. 30,038 5730 33,386 33,386 7,526 (7,526) (7,526) 03/26/2036....

47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.................. .| 03/31/2016. | Book Value Adjustment. 0 (7,526) 7,526 7,526 03/26/2036....

47232V GR  7|JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47.........cccouc.. . | 03/26/2016. | Pass-Through Loss. 28,392 1,979 (7) (7) 0 01/26/2047....

47233A AW 7 |[JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37............. | . | 03/26/2016. | MBS Paydown, .. 102,454 | oo 102,454 94,514 99,843 448 448 ...102,454 (U [ 401 | 03/26/2037....

47233C AA 1| JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46 . | 03/26/2016. | MBS Paydown. 10,524 10,524 9,727 10,321 (268) (268) 10,524 0 42 |08/26/2046....

472330  AA 9| JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36. . | 03/26/2016. | MBS Paydown 573,429 573,429 539,023 568,176 (677) (677) 573,429 0 09/26/2036....

47233H  AD 4 [JMAC 2010-R2 1A3 SUB SSNR 6.0 05/26/2036.. . | 03/26/2016. | MBS Paydown. 609,451 609,451 554,601 571,348 35,629 35,629 609,451 0 05/26/2036....

48124W  AA 7| JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51............ | . | 03/18/2016. | MBS Paydown. v 1,997,383 | ...l 1,997,383 | 1,765,424 | ... 1,951,075 34,104 34,104 v 1,997,383 0 03/18/2051....

48124X  AC  1|JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050.................. . | 03/16/2016. | MBS Paydown. 337,873 337,873 311,607 332,032 4,813 4,813 337,873 0 06/17/2050....

48248C AA 2| KKR2007-1A A CLO FLT 05/15/2021...........cccoovvrvresunnnne | . | 02/15/2016. | MBS Paydown v 4,246,456 | .......... 4,246,456 | ........... 3,845,610 | ........... 4,198,889 | ...ovvvvrrerererens | s 12,499 | s [ e 12,499 rerrnenen 4,246,456 0 05/15/2021....

493268 AY 2| KSLT 2000-B A2 ABS FLT 07/25/29.........covcvvremsererrererinns . | 01/25/2016. | MBS Paydown. 24,560 24,560 19,893 24,555 85 85 24,560 0 07/25/2029....

493268  BY  1|KSLT2004-A 2A2 ABS FLT 10/28/2041 .| 01/27/2016. | MBS Paydown 601,882 601,882 562,384 568,248 26,745 26,745 601,882 0 10/28/2041....

49327X  AB 6| KEY BANK NAMTN 5.45 03/03/2016... . | 03/03/2016. | Maturity. 20,000,000 20,000,000 | ......... 19,873,760 | ......... 19,997,091 2,909 2,909 20,000,000 0 508,667 |03/03/2016....
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50219P AA  4|LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021.................. | . | 03/01/2016. | MBS Paydown. cerireeneenn 109,378 | 159,378 | .covvvee 155,401 (875) (875) s 159,378 0 244 101/01/2021.... | 1FE........
52327@ AA 3 |LECTRUS CORP TL 13% PIK 11/15/2016............ccocouveeen. . | 03/01/2016. | Paydown. 82,500 82,500 82,217 81,782 578 578 82,500 (VI I 2,421 | 11/15/2016.... | 4Z...........
52518R BE  5|LSSC2002-GE1 A SEQ CSTR 7/26/24........ . | 03/26/2016. | MBS Paydown. 4,826 4,826 4,607 4,826 0 4,826 0 07/26/2024....
52520M  AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035. . | 03/25/2016. | MBS Paydown. 939,289 939,289 883,812 865,727 ...(141,589) | ... .(141,589) 939,289 11/25/2035....
52520M AE 3| LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035. .| 03/25/2016. | Pass-Through Loss. 49,652 46,719 0 49,652 | oo | i (49,652) 11/25/2035....
52520M AE  3|LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035.................. | . | 03/31/2016. | Book Value Adjustment 0 (U <1572 [SRRRO ISR 49,652 11/25/2035....
52520M CE  1|LMT 2005-2 3A7 SEQ 5.50 12/25/2035..........ccccovvvvrreuneennne | . | 03/25/2016. | MBS Paydown. 31,443 31,443 22,835 23,385 0 31,443 12/25/2035....
52520M CE  1|LMT 2005-2 3A7 SEQ 5.50 12/25/2035............cccoccrevveeeene | . | 03/25/2016. | Pass-Through Loss. 6,305 4,579 0 6,305 (6,305) (6,305) 12/25/2035....
52520M CE  1|LMT 2005-2 3A7 SEQ 5.50 12/25/2035........ . | 03/31/2016. | Book Value Adjustment 0 (6,305) 6,305 6,305 12/25/2035....
525221 EM  5|LXS2005-7N 1A1A SEQ SSNR FLT 12/25/2035. . | 03/25/2016. | MBS Paydown. 13,176 113,176 83,005 88,862 .(13,336) | ... ...(13,336) | . 0 12/25/2035....
52522G AB 0| LXS 2006-18N A2A SEQ SNR FLT 12/25/2036... . | 03/25/2016. | MBS Paydown. ,115,420 115,420 | oo 1,040,012 | ..o 1,054,365 33,865 33,865 0 12/25/2036....
52522G AB 0| LXS2006-18N A2A SEQ SNR FLT 12/25/2036.................. | . | 03/25/2016. | Pass-Through Loss. (3,211) 1,734 0 (3,211) 3,211 3,211 12/25/2036....
52522G AB  0|LXS2006-18N A2A SEQ SNR FLT 12/25/2036.................. | . | 03/31/2016. | Book Value Adjustment 0 3211 (3,211) (3,211) 12/25/2036....
52523M  AD 2| LXS2006-15 A4 SEQ SSNR FLT 10/25/2036.................... . | 03/25/2016. | MBS Paydown. v 143,429 | 143,429 84,429 91,120 0 ceeveennnn 143,429 (V[ 119 | 10/25/2036....
52523M  AD  2|LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036.................... . | 03/25/2016. | Pass-Through Lo: (1,259) 0 (1,259) 1,259 1,259 10/25/2036....
52523M  AD 2| LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036. . | 03/31/2016. | Book Value Adjustment 0 1,259 (1,259) (1,259) 10/25/2036....
525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037....... .| 02/25/2016. | MBS Paydown 9,881 9,881 6,418 6,042 0 9,881 0 55 |01/25/2037....
525241 AL 9[LXS2007-1 WF1 SEQ 7.00 01/25/2037.............cccoovvrvrerenen | . | 03/25/2016. | Pass-Through Loss. 16,642 10,810 128 128 (990) 990 990 01/25/2037....
525241 AL 9[LXS 2007-1 WF1 SEQ 7.00 01/25/2037............ccocvenes | - | 03/31/2016. | Book Value Adjustment. 0 990 (990) (990) 01/25/2037....
525248  AC 4 |LXS2007-5H 1APO PO 0.0 5/25/2037.......cocoovvrerereerrrenes . | 03/25/2016. | MBS Paydown. 29,055 29,055 8,820 1,725 0 29,055 0 05/25/2037....
525248  AC 4 |LXS 2007-5H 1APO PO 0.0 5/25/2037...........ccc0eeeeercrrrrrec . | 03/25/2016. | Pass-Through Lo: 4,078 1,238 0 4,078 (4,078) (4,078) 05/25/2037 ...
525248  AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037 . | 03/31/2016. | Book Value Adjustment 0 (4,078) 4,078 4,078 05/25/2037.....
52525F  AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047 .| 03/25/2016. | MBS Paydown 772,061 681,043 699,033 ..19,473 0 5,297 | 07/25/2047....
526602 AA  5[LEONARD WOOD FAM 5.124 07-15-20. . 101/15/2016. | Sinking Fund R ption. 150,920 | oo 150,920 | .cooorien 150,920 0 3,867 | 07/15/2020....
542514  EV  2|LBMLT 2004-1 M2 MEZ FLT 02/25/2034............ccceeenc..... | . | 03/25/2016. | MBS Paydown. 23,876 23,362 22,785 (154) (154) 23,876 0 49 | 02/25/2034....
55265K 6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34...........ccccoovuvunennn | . | 03/25/2016. | MBS Paydown rerrrenennn 480,595 | L 480,595 | ..ocoovvuenc 479,393 | oo 478,922 (162) (162) cerrnenenn 480,595 0 [ e 3,476 | 02/25/2034....
55265K  G7 8| MASTR 2003-7 4A42 INV 9/25/2033.............cooocrurcrcrcrcrcncns . | 03/25/2016. | MBS Paydown 36,952 36,952 34,481 28,902 (9,650) (9,650) 36,952 0 895 | 09/25/2033....
55265K XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018.......... . | 03/25/2016. | MBS Paydown 36,607 35,348 36,206 96 96 0 06/25/2018....
55274Q  AK 1 |MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/3f .| 03/25/2016. | MBS Paydown 428,854 388,113 368,228 ..19,494 19,494 0 06/25/2036....
55274Q AK  1[MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36.. . | 03/25/2016. | Pass-Through Loss. 66,134 59,851 0 66,134 (66,134) (66,134) 06/25/2036....
55274Q  AK 1| MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36................ | . | 03/31/2016. | Book Value Adjustment 0 (66,134) 66,134 66,134 06/25/2036....
55279Y  AA 1[MCA2014-1 AABS SNR PT FLT 08/15/2024.................... | . | 02/15/2016. | MBS Paydown revrneneeen 178,321 | 178,321 | oo 178,321 | e 178,321 0 — A (V1 1,076 | 08/15/2024....
564760  BH  8|MTTC 2003-1 A1 SEQ CSTR 11/25/2033.............c.cc.c..... | . | 03/25/2016. | MBS Paydown. 8,096,637 | .......... 8,096,637 | .......... 8,299,053 | .......... 8,194,646 | ..o | corvrrrrnnnnn(40,483) | o | i (40,483) 8,096,637 0. 111,582 | 11/25/2033....
576431 A 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36. . | 01/25/2016. | Pass-Through Loss. 3,648 2937 0 11/25/2036....
576434  HM 9 |MALT 2003-7 7A4 5.75 11/25/2033.. . | 03/25/2016. | MBS Paydown 115,641 119,654 116,721 (241) (241) 11/25/2033....
576434 J7 0| MALT 2005-2 4A3 SEQ FLT 03/25/203; . | 03/25/2016. | MBS Paydown. 181,972 151,264 .158,066 (5,020) (5,020) 03/25/2035....
576434 W5 9| MALT 2005-6 3A1 SEQ SSNR 5.5 11/25/2020................... | . | 03/25/2016. | MBS Paydown 268,789 268,789 263,245 260,772 (1,164) (1,164) 268,789 11/25/2020....
57643L LZ  7|MABS 2005-FRE1 A5 SEQ FLT 10/25/2035...........cccceoo..e. | . | 03/25/2016. | MBS Paydown. reenn 1,641,725 | s 1,641,725 | ........... 1,413,935 | .......... 1,636,083 0 ceveenn 1,641,725 10/25/2035....
57643M LZ 5| MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36.................... | . | 03/25/2016. | MBS Paydown. e 147,993 | 147,993 | oo 144,524 | ... 137,652 (1,295) (1,295) reveennnnn 147,993 05/25/2036....
57645T  AA 5| MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037................ | . | 03/25/2016. | MBS Paydown. reen 1,721,262 | s 1,721,262 | ........... 1,509,303 | ... 1,564,819 67,512 67,512 v 1,721,262 09/25/2037.....
58501W  BU 4 |STEERZ1A(JCP) 7.54 03/01/2017 .| 03/01/2016. | Paydown 214,142 214,142 228,213 215,348 (291) (291) 214,142 03/01/2017....
589929 RJ 9| GNABS 1998-GN2 M1 7.155 07/27... . | 03/25/2016. | MBS Paydown. 23,060 23,060 23,057 23,060 0 23,060 (U 170 |07/25/2027....
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589929 RK 6| MLMI 1998-GN2 M2 MEZ 7.50 7/25/2027............ccoecereenner | . | 02/25/2016. | MBS Paydown 2,148 2,148 2,148 2,148 0 2,148 0 18 | 07/25/2027.... | 1FM........
589929 TP 3| MLMI 1999-H1 A5 NAS STP 5/20/2028.............ccooorvrvererens . | 03/20/2016. | MBS Paydown. 14,159 14,159 14,156 14,159 0 14,159 (V[ 172 | 05/20/2028.... | 1FM........
590200 W4 3| MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35.. . | 03/25/2016. | MBS Paydown. 200,823 200,823 168,942 | ..o 166,987 4,923 4,923 200,823 0 928 | 12/25/2035.... | 1FM........
59020U  ZE 8| MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035. . | 03/25/2016. | MBS Paydown. 482,831 450,089 2,303 2,303 : 0 275 | 08/25/2035....
59020U ZZ  1|MLCC 2005-2 1A SEQ FLT 10/25/2035....... . | 03/25/2016. | MBS Paydown. 30,624 26,643 27,041 (337) (337) 30,624 0 85 | 10/25/2035....
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36...........oovvveerererrererirrenennne . | 03/25/2016. | MBS Paydown. 12,733 7,640 0 [ corerrrererineeens [ e [ e | e 12,733 | s 12,733 | o 10/25/2036....
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36..........ccvrvrmmcrererereeirnerennns . | 03/31/2016. | Book Value Adjustment 0 12,733 | v | v (12,733) | oo (12,733) | covervevrvircrennns 10/25/2036....
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36................. . | 03/25/2016. | MBS Paydown. 124290 | 124,290 | .oovvroree 111,239 | oo 111,493 (4,689) (4,689) ....124,290 0 533 | 10/25/2036....
595481 AA 0 |MDST 2005-1 A SEQ 5.745 01/15/40 . | 03/15/2016. | MBS Paydown. 37,224 37,224 35,735 36,279 (94) (94) 0 333 |01/15/2040....
59549N AA 1| MID-STATE TR6 A1 SEQ ABS 7.34 7/1/3! . 101/01/2016. | MBS Paydown. 01,439 101,439 .100,968 .101,288 28 28 07/01/2035....
59549P AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030..... . 1 01/01/2016. | MBS Paydown. 120,147 120,147 121,202 120,147 0 04/01/2030....
59549W  AA 1| MDST 11 A14.864 07/15/2038............cccoovvveererrrcrierciciens . | 03/15/2016. | MBS Paydown. 49,605 49,605 49,603 49,604 (0) (0) 07/15/2038....
59560W  AA 5| MDST 2010-1 A SEQ 3.50 12/15/2045...........coccovcerevreenes | . | 03/15/2016. | MBS Paydown. L A24697 | 124,697 | oo 124,424 | .............. 124,279 27 27 ...124,697 12/15/2045....
59748T  AA 7 | MIDLAND COGEN 6.00 03/15/2025...........cccovvvvummrrvrnnnnes . | 03/15/2016. | Sinking Fund R ption. 228,123 228,123 228,123 228,123 0 228,123 03/15/2025....
59748T  AB 5| MIDLAND COGEN VENTURE 5.25 03/15/2025................. | . | 03/15/2016. | Sinking Fund Redemption. 270,832 270,832 270,832 270,832 0 270,832 03/15/2025....
604668 AC 7| MRMX2014-1A A2 ABS SNR 3.34 07/20/2026. . | 01/20/2016. | MBS Paydown. 256,000 256,000 255,986 255,986 0 0 256,000 07/20/2026....
60687V AE 5| MLCFC 2006-3 A4 SEQ 5.414 7/12/46......... .| 03/12/2016. | MBS Paydown 956,525 956,525 945,315 954,516 (450) (450) 956,525 07/12/2046....
60688H  AA 3 |MMCAPS 18A A1 CDO SSNR FLT 12/26/2039................. | . | 03/26/2016. | MBS Paydown 11,051 11,051 8,236 8,239 cee(11,092) [ --(11,092) 11,061 12/26/2039....
61691A  BL 6| MSC 2015-UBS8 A4 SEQ SSNR 3.809 12/15/48............... . | 03/22/2016. | CANTOR FITZGERALD & CO......cvovevcrcrcrcncs | covvrvnrinceccicnncenceeien 010,609,375 | ... 10,000,000 | oo 10,201,563 | ......... 10,201,462 (4,434) (4,434) 10,197,028 | e [ e 412,347 12/15/2048....
61744C ZC 3| MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36............... | . | 03/25/2016. | MBS Paydown 261,481 261,481 252,574 260,037 | oo | e 11152 | e | s 11,152 261,481 0 286 | 03/25/2036....
617458  AE 4 |MSC 2011-C1 A3 SEQ 4.7 09/15/2047..........cccccoeoerecevereree | . | 03/15/2016. | MBS Paydown. 84,409 84,409 85,253 84,760 (30) (30) 84,409 0 992 | 09/15/2047....
61749L AP 6| MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036..... . | 03/25/2016. | MBS Paydown. 359,362 359,362 263,008 269,989 30,378 30,378 359,362 0 [ v 1,866 | 06/25/2036....
61749L  BM 2 |MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36. . | 03/25/2016. | MBS Paydown 4,881 4,881 3,789 2,287 (2,905) (2,905) 4,881 0 18 | 06/25/2036....
61751D AE 4 [MSM 2006-17XS A3A SEQ STP 10/25/46........ . | 03/25/2016. | MBS Paydown LAT3AT9 | 173179 | v 117,329 93,759 [ covvorieerireriiieei [ e 16,586 | ..ovvvrriiecnns | e 16,586 LA73,179 0 [ e 772 | 10/25/2046....
61751M AU 8|MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047............... | . | 03/25/2016. | MBS Paydown . 469,659 | ..oovovere 469,659 | ....ococecre 427,830 | wovvvvvereren 420,674 2,096 2,096 ...469,659 0 2,969 | 07/25/2047....
61751Q AB 1 [MSHEL 2007-1 A2 SEQ FLT 12/25/2036............cococerruenece . | 03/25/2016. | MBS Paydown 96,742 96,742 55,446 32,289 (17.841) [ s ...(17,841) 96,742 0 80 | 12/25/2036....
617526  AD 0| MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.............cc.connne . | 03/25/2016. | MBS Paydown 98,068 98,068 61,293 57,451 (35,184) (35,184) 98,068 0 75 | 11/25/2036....
61754) AF 5| MSC 2007-T27 A4 SEQ CSTR 6/11/42 . 103/11/2016. | MBS Paydown 44,287 43,896 44,167 50 50 0 304 | 06/11/2042....
61755F  AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037 . | 03/25/2016. | MBS Paydown 749,641 681,177 725,070 (2,954) (2,954) 0 670 | 06/25/2037....
61758M AA 5[ MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE. . | 03/26/2016. | MBS Paydown A13,814 | 429,744 | oo 419,239 (941) (941) 0 3,855 | 04/26/2036....
61758V AP 2| MSRR 2010-R2 3B1 RR SUB 6.50 10/26/37...................... | . | 03/26/2016. | MBS Paydown 2e165,562 | oo 155,562 | ..vovovevene 14317 | e 149,041 5,546 5,546 ....155,562 0 2,001 |10/26/2037....
61758V  AQ 0| MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37...................... | . | 03/26/2016. | Pass-Through Loss. 48,317 20,027 0 48,317 | oo | v (48,317) | cooveveeend (48,317) | oo 10/26/2037....
61758V AQ 0| MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37...................... | . | 03/31/2016. | Book Value Adjustment 0 (48,317) | e | s 48317 | oo 48,317 | oo 10/26/2037....
61759X ~ AB 8| MSRR 2010-R8 1B SUB SSUP 6.00 1/26/2037... . | 03/26/2016. | MBS Paydown. 363,785 363,785 363,785 363,785 0 363,785 0 2,666 |01/26/2037....
61759X  AC 6| MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/203 . | 03/26/2016. | Pass-Through Loss 36,170 24,506 15 15 0 01/26/2037....
61765L AU 4| MSBAM 2015-C24 A4 SEQ SSNR 3.732 05/48... . | 03/22/2016. | JEFFERIES & CO reen 14,791,875 | 14,000,000 | ......... 14,295,859 | ......... 14,295,705 (6,817) (6,817) reeeen 14,288,888 | i | i 502,987 | ............ 502,987 | ....... 169,806 | 05/15/2048....
61915R  AK 2| MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035....................... . | 03/25/2016. | MBS Paydown. 4,405 4,405 2,533 3,010 1,150 1,150 4,405 0 5 | 08/25/2035....
61915R AU 0| MHL 2005-5 A1 SEQ SSNR 12/25/2035............ccconuvrerennerr | . | 03/25/2016. | MBS Paydown. 209,918 209,918 | oo 135397 | cccviiiens 153,495 | oo [ e AT,027 | e | i 47,027 209,918 0 247 112/25/2035....
62431R  AA 7| MVEW 2007-3A A1 CLO SSNR FLT 04/16/21............ccce... . | 01/16/2016. | MBS Paydown. 216,211 216,211 212,428 216,211 0 216,211 0 304 | 04/16/2021....
62888X  AB  0|NGN 2010-C1 A2 SUB 2.90 10/29/2020............cccceuwrereneenne | . | 03/27/2016. | MBS Paydown reen 1,314,454 | Ll 1,314,454 | .......... 1,311,103 | .o 1,313,450 77,544 77,544 rennn 1,314,454 0 5,356 | 10/29/2020....
62942K  AA 4| NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043 . | 03/25/2016. | MBS Paydown. 558,523 558,523 534,028 534,943 (5,003) (5,003) 558,523 (U I 2,719 | 07/25/2043....
63860H AC 3| NSTR2007-A AV3 SEQ FLT 03/25/2037..... . | 03/25/2016. | MBS Paydown. 806,174 806,174 | ..cooovevveeae 754,817 782,407 4,582 4,582 806,174 0 686 | 03/25/2037....
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643529  AC 4| NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36.................. | . | 03/25/2016. | MBS Paydown 63,547 63,547 42,259 34,584 | .o [ e 11143 | i | s 11,143 63,547 10/25/2036.... | 1FM........
643529  AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36.................. | . | 03/25/2016. | MBS Paydown 28,992 28,992 19,280 15,811 5,094 5,094 28,992 10/25/2036.... | 1FM........
65106F AB 8| NCMT 2007-1 2A1 SEQ FLT 04/25/2037. . | 03/25/2016. | MBS Paydown. 205,904 205,904 177,324 194,980 (17,459) (17,459) 205,904 04/25/2037.....
65364T  AA 7| NIAGARA MOHAWK 5.469 01/01/18 .| 01/01/2016. | Sinking Fund R ion 447,000 447,000 439,086 0 01/01/2018....
65444# AA 1| MARSH & MCLENNAN COS CTL 3.48 7/11/2024. . | 03/11/2016. | Paydown. 93,286 93,286 93,286 0 07/01/2024....
65535V KX 5[ NAA2005-WF1 2A5 NAS 5.159 03/25/20365...................... | . | 03/25/2016. | MBS Paydown, 63,108 64,150 64,041 104 104 03/25/2035....
65535Y  AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036..............cccouwvrrenere | . | 03/25/2016. | MBS Paydown 45,494 15,866 29,120 | oo [ e 18,812 | e | e 18,812 04/25/2036....
65535Y  AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036..............ccccoovewenn. | . | 03/25/2016. | Pass-Through Loss 2,011 829 0 36 36 04/25/2036....
65535Y  AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036... . | 03/31/2016. | Book Value Adjustment 0 36 (36) (36) 04/25/2036....
65536M  AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036.. . | 03/25/2016. | MBS Paydown. 373,563 373,563 294,581 333,759 (1,759) (1,759) 373,563 0 309 |03/25/2036....
65539W  AA  0|NMRR2012-1R A SEQ SSNR FLT 08/47 R . | 03/27/2016. | MBS Paydown. roeenn 1,045,091 | s 1,045,091 867,426 962,876 21,316 21,316 rereenn. 1,045,091 (V1 R 1,468 | 08/27/2047....
67085E AF 3| OFSI2006-1A D CLO MEZ FLT 09/20/119...........ccccouuueeeeen | . | 03/20/2016. | MBS Paydown 2,500,000 2,500,000 | ........... 2,414,844 2,500,000 0 2,500,000 0| e 14,658 | 09/20/2019....
67087T DE 8| OAK2002-A A3 ABS SEQ 6.03 05/15/24..........ccoouvvrerrernns . | 03/15/2016. | MBS Paydown. 28,411 28,411 28,409 9,237 | e | s 12,239 | o | s 12,239 28,411 0 297 |05/15/2024....
67089N  AG 7 |OCP 2012-2A A2 CLO FLT 11/22/2023.........ccccovvvvverrvir . 102/22/2016. | MBS Paydown 933,785 933,785 933,785 933,785 0 933,785 0 11/22/2023....
67576G  AA 5| ODBERECHT OFFSHORE DRILL 6.75 10/01/2022........... | R| 03/01/2016. | Sinking Fund Redemption 52,800 52,800 52,797 12,668 0 52,800 0 10/01/2022....
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035. .| 03/25/2016. | MBS Paydown 163,944 | ... 126,032 | .oooovvvees 138,394 3,803 3,803 0 07/25/2035....
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035..... .| 03/25/2016. | MBS Paydown .102,866 88,722 97,868 (6,895) (6,895) 0 12/25/2035....
684038 AB  1|OOMLT 2007-FXD2 2A1 SEQ SSNR 5.9 03/2037............. | . | 03/25/2016. | MBS Paydown 31,006 31,006 31,064 31,006 0 31,006 0 03/25/2037.....
68504R  AA 6| ONGLT 2014-AA A ABS SNR 2.29 07/09/2029.................. | . | 03/09/2016. | MBS Paydown, 242,395 242,395 242,352 242,357 8 8 242,395 0 899 | 07/09/2029....
693456 AA 3 |PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043.................. | . | 03/25/2016. | MBS Paydown 700,936 | oo 700,936 682,974 683,426 3,312 3,312 ....700,936 0 3,967 | 09/25/2043....
69403W  AA 5| PACIFIC BEACON MIL HSG 5.379 07/15/2026................. |. | 01/15/2016. | Sinking Fund R ion 268,820 268,820 296,525 290,021 (133) (133) 268,820 (U 7,230 | 07/15/2026....
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020 . | 03/31/2016. | Paydown. 38,765 32,357 27,036 228 228 0 618 | 09/24/2020....
73316Q  AB 4 |POPLR 2006-D A2 SEQ FLT 11/25/2046. .| 03/25/2016. | MBS Paydown 197,987 .185,860 193,457 (2,921) (2,921) 0 11/25/2046....
74041A  AA 1 |PRETSL 13A A1 CDO SSNR FLT 03/24/34. 03/24/2016. | MBS Paydown. 90,385 74,993 74,735 ceverereeeen(17,575) [ v w(17,575) 0 246 | 03/24/2034....
74041E  AA 3| PRETSL 16A A1 CDO SSNRFLT 03/23/2035.................. |. | 03/23/2016. | MBS Paydown 94,156 71,475 71,593 covvieennnnne(10,324) | o ....(10,324) 0 241 103/23/2035....
T4041N AA 3 |PRETSL 12A A1 CDO SEQ SSNR FLT 12/24/33............... . | 03/24/2016. | MBS Paydown 81,302 70,610 72,655 (3,840) (3,840) 0 252 | 12/24/2033....
74041U  AA 7 |PRETSL 14A A1 CDO SEQ SSNR FLT 06/24/34............... . | 03/24/2016. | MBS Paydown 82,218 65,980 66,242 RN -4 ) I .....(15,274) 0 209 | 06/24/2034....
74042H AA  5|PRETSL 19A A1 CDO SEQ SSNR FLT 12/22/35. . 103/22/2016. | MBS Paydown 42,150 31,613 31,464 ...(156,406) | ... .(156,406) 0 92 |12/22/2035....
74042)  AA 1|PRESTL 21A A1 CDO SEQ SSNR FLT 03/22/38. . | 03/22/2016. | MBS Paydown 1,021,420 767,980 773,799 125,891 .125,891 0 2,226 |03/22/2038....
74043C AA 5 |PRETSL 24A A1 CDO SSNR FLT 03/22/2037..... . 103/22/2016. | MBS Paydown 170,984 127,848 | 128,593 (34,033) (34,033) 0 351 | 03/22/2037....
74160M  HK 1 |PRIME 2005-2 1A2 SEQ 5.00 07/25/20...........ccoommvvmrvrrrennns . | 03/25/2016. | MBS Paydown 24,432 24,600 24,538 185 185 0 204 | 07/25/2020....
743263 AL 9|PROGRESS ENERGY 5.625 01/15/2016........c.ccovvevrrennes . 101/15/2016. | Maturity. 5,000,000 | ...........5,000,000 | ........... 4,990,500 | ........... 4,999,953 A7 A7 5,000,000 (V] 140,625 |01/15/2016....
74432Q  AJ 4| PRUDENTIAL FIN GMTN 5.50 03/15/2016............ccc00.cor .| 03/15/2016. | Maturity. 1000e:21,000,000 | ... 21,000,000 20,303,770 20,981,039 | ..o | e L eI R IS 18,961 <0e0e.21,000,000 0. 577,500 | 03/15/2016....
74922Q AA 0| RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036.. . | 03/25/2016. | MBS Paydown. 26,705 26,705 20,560 83,370 83,370 26,705 0 32 [09/25/2036....
74922Q  AA 0|RALI2006-QA8 A1 SEQ SSNR FLT 09/25/203f .| 03/25/2016. | Pass-Through Loss. (459) 0 0 09/25/2036....
749239  AD 1| RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046. . | 03/25/2016. | MBS Paydown. cereeeneen 484,805 | L 484,805 | ........o.... 445551 | oo 465,573 (4,522) (4,522) rerrnenen 484,805 (0 464 | 08/25/2046....
749236 AC  7|RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037................ . | 03/25/2016. | MBS Paydown. 91,830 94,357 70,797 71,066 6,069 6,069 91,830 (V[ 114 | 01/25/2037....
74923G AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037................ .| 03/25/2016. | Pass-Through Loss. 34,030 28,184 0 36,557 (36,557) (36,557) 01/25/2037.....
749236 AC  7|RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037................ . | 03/31/2016. | Book Value Adjustment 0 (36,557) 36,557 36,557 01/25/2037.....
74924N AB 3| RASC 2007-KS4 A2 SEQ FLT 05/25/2037.........coruvrrerrenns . | 03/25/2016. | MBS Paydown. cerreeneenn 164,012 | 164,012 227,566 246,830 1,133 1,133 rerrnnnnn 164,012 (1 179 | 05/25/2037....
74924Y  AB 9| RASC 2007-KS3 Al2 SEQ STP 04/25/2037. . | 01/25/2016. | MBS Paydown 37,323 37,323 33,451 37,323 0 37,323 0 19 | 04/25/2037....
749278 AK 6| RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37. . | 03/26/2016. | MBS Paydown. 58,480 58,480 63,085 60,713 (1,795) (1,795) 58,480 (V1 1,081 | 09/26/2037....
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74927D BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37................... | . | 03/26/2016. | MBS Paydown. 380,426 380,426 378,061 378,688 (147) (147) 380,426 0 [ oo 3,457 | 10/26/2037....
749289 AA 2| RBSCF 2009-RR2 CWA SEQ SSNR CSTR 8/48................ | . | 03/16/2016. | MBS Paydown 2,129,707 | ...2,129,707 | e 1,981,743 | .......... 2,108,604 | ... | s 15,534 | oo [ e 15,534 reeennn2,129,707 0 [ e 21,336 |08/16/2048....
749289 AZ  7|RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51. . | 03/16/2016. | MBS Paydown. .136,042 .136,042 .130,091 134,538 1,125 1,125 0 [ e 1,420 | 02/16/2051....
749289 BT 0| RBSCF 2009-RR2 JPA SEQ SSNR CSTR 5/16/4 .| 03/16/2016. | MBS Paydown ,259,278 ..1,259,278 ..1,153,400 ..1,244,655 ..11,088 0 6,231 | 05/16/2047....
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037....... . | 02/26/2016. | Pass-Through Loss. 25,556 11,892 0 (25,556) (25,556) 06/26/2037.....
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037..................... | . | 03/26/2016. | MBS Paydown 202,193 202,193 94,088 | .............. 126,447 0 202,193 06/26/2037.....
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037..................... | . | 03/31/2016. | Book Value Adjustment 0 (25,556) 06/26/2037.....
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036................... | . | 03/26/2016. | MBS Paydown 201,309 201,309 | .ccooveeeene 114,043 93,499 0 201,309 03/26/2036....
74928F AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036. . | 03/26/2016. | Pass-Through Loss. 15,574 8,823 0 15,574 03/26/2036....
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036. . | 03/31/2016. | Book Value Adjustment 0 (15,574) 03/26/2036....
74928H AA 4| RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039. . | 03/16/2016. | MBS Paydown. cerreenn 8,160,937 | ot 4,160,937 | ..oovvvenus 4,200,596 | .......... 4,133,802 838 838 ceeeeenn4,160,937 09/16/2039....
74928R  AB 0| RBSSP 2009-10 1A2 RRMEZ CSTR 8/26/35.................... . | 03/26/2016. | MBS Paydown. FUSPOOUROOOOY I ' 8 1< OO 117136 | oo 79,067 | ccovve 108,936 1,163 1,163 p— YA K 08/26/2035....
74928R  AE 4| RBSSP 2009-10 3A1 RR SEQ SSNR CSTR 12/35............ |. | 03/26/2016. | MBS Paydown. revreeneenn 187,496 | i 187,496 | ... 164,996 | ...ccoooveveee 170,581 (25,001) (25,001) revennnnn 187,496 12/26/2035....
74928T  AB 6 |RBSSP 2009-11 1A2 MEZ 5.528 6/26/2034....................... . | 03/26/2016. | MBS Paydown. 83,659 83,659 80,731 82,337 432 432 83,659 06/26/2034....
749280 AL 1 |RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36............ |. | 03/26/2016. | MBS Paydown. 332,644 332,644 322,665 325,789 4,596 4,596 332,644 (U 1,795 | 08/25/2036....
749280 AM 9| RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE. . | 03/26/2016. | Pass-Through Loss. 3,302 9,533 0 3,302 (3,302) (3,302) 08/25/2036....
749280 AM 9| RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 R .| 03/31/2016. | Book Value Adjustment. 0 (3,302) 3,302 3,302 08/25/2036....
74928U AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36............ |. | 03/26/2016. | MBS Paydown cereeennnnn 168,793 | 158,793 | oo 153,236 | oo 155,439 2,278 2,278 cevvenennnn 168,793 (V1 I 758 |10/25/2036....
749280 AW 7 |RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36.............. . | 03/26/2016. | MBS Paydown v 138817 | i 138,817 | oo 137,088 | wovoveverene 137,142 288 288 correnenn 138,817 (U 1,060 |06/25/2036....
74928U AX  5|RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036.............. . | 03/26/2016. | Pass-Through Loss. 41,635 18,084 0 41,635 | oo | v (41,635) | ..cooonvend (41,635) | oo 06/25/2036....
749280  AX  5|RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036.............. .| 03/31/2016. | Book Value Adjustment. 0 (41,635) | oo | s 41,635 | ..oovorrennnn 41,635 | oo 06/25/2036....
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE... . | 03/26/2016. | Pass-Through Loss. 28,014 16,808 0 28,014 (28,014) (28,014) 01/26/2036....
74928X BB 6| RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE .| 03/31/2016. | Book Value Adjustment. 0 (28,014) 28,014 28,014 01/26/2036....
74930A  AA  5|RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/4! . 1 03/16/2016. | MBS Paydown 2,235,169 2,235,169 | ........... 2,433,167 2,273,996 (54,790) (54,790) 2,235,169 (1] 12,034 | 12/16/2049....
74930A  BE 6| RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40............... | . | 02/16/2016. | MBS Paydown 5,841,304 5,841,304 6,235,109 5,930,755 e (48.917) [ oo ...(46,917) 5,841,304 (U 45,935 | 09/16/2040....
74930N  AQ 2| RBSSP 2011-3 3A7 SUB 9.8224 07/26/37.........ccccevvrurerunne . | 03/26/2016. | MBS Paydown 287,794 287,794 225,919 223,011 65,054 65,054 287,794 0 2,932 | 07/26/2037....
74930N  AQ  2|RBSSP 2011-3 3A7 SUB 9.8224 07/26/37..............cccoomumnes . | 03/26/2016. | Pass-Through Loss 10,162 7977 0 7,951 (7,951) (7,951) 07/26/2037.....
74930N  AQ  2|RBSSP 2011-3 3A7 SUB 9.8224 07/26/37........... . | 03/31/2016. | Book Value Adjustment. 0 (7,951) 7,951 7,951 07/26/2037.....
74930V AA 9 |RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036 .| 03/26/2016. | MBS Paydown 527,763 527,763 507,972 512,309 (2,950) (2,950) 527,763 0 05/26/2036....
74930X  AX  5|RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE. . 103/27/2016. | MBS Paydown ....650,668 650,668 632,775 630,019 4,612 4,612 revrnenen050,668 0 12/27/2035....
74931)  AC  1|RBSSP 2012-3 2A1 SEQ SSNR FLT 2/26/36 RE............... | . | 03/26/2016. | MBS Paydown 864,426 864,426 | ............ 786,628 848,229 7,962 7,962 864,426 0 02/26/2036....
74931N AA 6 RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE................... | . | 03/26/2016. | MBS Paydown 223,307 223,307 221,911 216,632 840 840 223,307 0 11/26/2036....
74931T  AG 0| RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE.......cccooeeoc. .| 03/25/2016. | MBS Paydown 1,617 1,617 1,508 5 5 1,617 0 2 |01/26/2036....
74932H  AC 4| RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE. . | 03/27/2016. | MBS Paydown. L A45470 | 145470 | ..ccoouneee. 128,014 | oo 133,591 17 17 Y (1] 0 264 |07/26/2033....
74935T  AA 9| RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044. . | 03/15/2016. | MBS Paydown 42,406 42,406 42,406 42,406 0 42,406 0 581 | 11/15/2044....
74951P  DQ 8| RESIF 2005-A B3 SEQ FLT 03/10/2037....... . | 03/10/2016. | MBS Paydown. ATT02 | 473,702 209,990 201,655 (35,339) (35,339) cereeennn 473,702 0 [ e 759 |03/10/2037....
749574  AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36...........ccoevvvevenee . | 03/25/2016. | MBS Paydown. 41,185 41,185 27,812 22,666 0 41,185 0 287 | 08/25/2036....
749574  AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36........cocoorrvreennne . | 03/25/2016. | Pass-Through Loss. 2,300 1,553 0 2,300 (2,300) (2,300) 08/25/2036....
749574  AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36...........ccoevvvevenee . | 03/31/2016. | Book Value Adjustment 0 (2,300) 2,300 2,300 08/25/2036....
74958W  AC 0| RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37................ | . | 03/25/2016. | MBS Paydown. 70,762 70,762 37,504 26,048 538 538 70,762 02/25/2037.....
74958W  AC 0 |RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37. .| 03/25/2016. | Pass-Through Loss. 10,985 5,822 0 10,985 02/25/2037....
74958W  AC 0| RFMSI2007-SA12A2 SEQ CSTR 5.6206 02/37. . | 03/31/2016. | Book Value Adjustment 0 (10,985) 02/25/2037.....
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74966U AL 4 |RPIFINANCE TRUST TL B4 L+275 11/09/2020................ | . | 03/31/2016. | Paydown 7,576 7,576 7,566 9 9 7,576 0 20 |11/09/2020.... | 2FE........
75086# AA 3| GSARAINIER 4.82 6/15/2036 . | 03/15/2016. | Paydown. 45,892 45,892 45,892 45,892 0 45,892 0 369 |06/15/2036.... | 1....
75114R  AD 7 |RALI2006-QA3 A1 SEQ FLT 04/25/36 . | 03/25/2016. | MBS Paydown. 27,940 | o 727,940 625,620 639,815 560 560 ...127,940 0 04/25/2036....
751158 AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36. .| 03/25/2016. | MBS Paydown 44,991 44,991 34,643 945 945 44,991 0 07/25/2036....
751158 AC 3| RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36 . | 03/25/2016. | Pass-Through Loss. 6,960 5,359 0 6,960 (6,960) (6,960) 07/25/2036....
75115B  AC 3| RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36.................. | . | 03/31/2016. | Book Value Adjustment. 0 (6,960) 6,960 6,960 07/25/2036....
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036................ . | 03/25/2016. | MBS Paydown. 246,334 246,334 | ..o 191,020 3,279 3,279 246,334 0 291 |05/25/2036....
75156V AD 7| RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036................ . | 03/25/2016. | Pass-Through Loss. 5,208 6,572 0 8,476 (8,476) (8,476) 05/25/2036....
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036 . | 03/31/2016. | Book Value Adjustment 0 (8,476) 8,476 8,476 05/25/2036....
75406E  AD 3| RASC 2006-KS4 A4 SEQ FLT 06/25/36 . | 03/25/2016. | MBS Paydown. 39,218 439,218 217,413 342,195 (47,774) | ... ..439,218 0 505 | 06/25/2036....
75406W  AC 5| RASC 2006-KS6 A3 SEQ FLT 8/25/2036. . | 03/25/2016. | MBS Paydown. 573,606 573,606 | ............. 450,280 518,569 1,767 573,606 (U 479 | 08/25/2036....
754427 AA 0| KEYSPAN CORP 5.996 01/15/2019.........coccovmmvvcererrricrenns . | 01/15/2016. | Sinking Fund R ion. ...406,820 | ............ 406,820 | .............. 406,820 | .............. 406,813 0 0 ....406,820 0 [ 12,196 | 01/15/2019....
759676 AF 6| RAMC 2006-2 AF3 SEQ STP 8/25/36........cccccmvvreverrerei . | 03/25/2016. | MBS Paydown. 8,489 8,489 7,640 5488 192 192 8,489 0 71 | 08/25/2036....
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037...........ccccovueeee. | . | 03/25/2016. | MBS Paydown, 29,620 29,620 21,327 22,324 1,648 1,648 29,620 (V[ 172 | 09/25/2037....
759950  FX 1 |RAMC 2005-4 A3 SEQ STP 2/25/36..........cocvvvvrererererererenens . | 03/25/2016. | MBS Paydown 593,084 593,084 549,076 582,289 (2,180) (2,180) 593,084 (U - 4,292 | 02/25/2036....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34... . | 03/25/2016. | MBS Paydown. 39,908 39,908 37,244 23,288 (435) (435) 39,908 0 371 | 07/25/2034....
760985  7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34... . | 03/25/2016. | Pass-Through Loss 1,838 1,716 0 490 (490) (490) 07/25/2034....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34...........cccovvvvennnenes . | 03/31/2016. | Book Value Adjustment 0 (490) 490 07/25/2034....
760985 GQ 8 |RAMP 2002-RS1 A5 NAS 5.91* 01/25/32..........ccvvvvvvvvvce . | 03/25/2016. | MBS Paydown 12,040 12,040 12,037 12,040 0 12,040 01/25/2032....
760985 M7 3| RAMP 2004-RS1 AI6A SEQ STP 01/25/34........................ | . | 03/25/2016. | MBS Paydown 26,390 26,390 24,740 25,368 (429) (429) 26,390 01/25/2034....
760985 M8  1|RAMP 2004-RS1Al6B SEQ STP 01/25/2034..................... .| 03/25/2016. | MBS Paydown 5,998 5,998 5,398 5,600 100 100 5,998 01/25/2034....
760985 UA 7| RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33 . | 03/25/2016. | MBS Paydown. 25,479 25479 25,466 23,511 (1,104) (1,104) 25,479 04/25/2033....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/203: .| 03/25/2016. | MBS Paydown 44,934 44,934 40,104 40,934 2,662 2,662 44,934 03/25/2034....
760985 WY 3 |RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33 . | 03/25/2016. | MBS Paydown 129,398 | o 129,398 | ..o 129,323 | ccovirnen 129,088 (89) (89) ...129,398 06/25/2033....
760985 WZ 0| RAMP 2003-RS5 Al6 NAS 4.02 4/25/33...........ccooovvvvvirinnnns . | 03/25/2016. | MBS Paydown 7,614 7,614 7,335 6,163 (358) (358) 7,614 04/25/2033....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33..........ovvveeverereriins . | 03/25/2016. | MBS Paydown 206,864 206,864 206,815 | oo 195,520 1,487 1,487 206,864 07/25/2033....
76110H  E8  8|RALI2004-QS15 A5 NAS 5.5 11/25/2034.............coovvvevenens . | 03/25/2016. | MBS Paydown 78,592 78,592 76,234 76,511 (318) (318) 78,592 11/25/2034....
76110H RV 3| RALI2004-QS4 A1 SEQ 4.35 3/25/34. . | 01/25/2016. | MBS Paydown 5,766 5,766 5,256 5,688 78 78 5,766 0 21 | 03/25/2034....
76110H  T9  0|RALI2005-QA2 NB2 SEQ CSTR 02/25/203! .| 03/25/2016. | MBS Paydown 75,037 175,037 .133,046 127,628 ..19,031 ..175,037 0 981 | 02/25/2035....
76110H T9  0|RALI2005-QA2 NB2 SEQ CSTR 02/25/2035.. . | 03/25/2016. | Pass-Through Loss. 5,499 4,180 997 (997) (997) 02/25/2035....
76110H  T9 0 [RALI2005-QA2 NB2 SEQ CSTR 02/25/2035.................... .| 03/31/2016. | Book Value Adjustment. (997) 997 997 02/25/2035....
76110V HJ  0|RFMS22001-HI4 A7 SEQ STP 10/25/26............cccoosuvunnne | . | 03/25/2016. | MBS Paydown. 15,946 15,946 16,028 15,946 15,946 (V[ 185 | 10/25/2026....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36............cccoceenen. | - | 03/25/2016. | MBS Paydown ceririeenee18T07T | e 187,077 | wevvvevevene 172,789 68,830 ..187,077 (U I, 1,698 |02/25/2036....
76110V TE  8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. . | 03/25/2016. | Pass-Through Loss. (420) 3,632 0 0 02/25/2036....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31. .| 03/25/2016. | MBS Paydown .198,300 .169,320 .190,733 (6,573) (6,573) 11/25/2031....
76110W XS 0| RASC 2004-KS4 Al NAS 4.43 05/25/203: . | 03/25/2016. | MBS Paydown. 148,265 125,991 15125 | s | e 17116 | e | e 17,116 05/25/2034....
761118 BU  1|RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035................ | . | 03/25/2016. | MBS Paydown 38,251 31,509 31,560 (5,538) (5,538) 07/25/2035.... | 3AM..
761118 BU  1|RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035................ | . | 03/25/2016. | Pass-Through Loss. 5,391 4,441 0 (5,391) 07/25/2035.... | 3AM..
761118 BU  1|RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035................ | . | 03/31/2016. | Book Value Adjustment 0 5,391 07/25/2035.... | 3AM..
761118  FM 5| RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35................. | . | 03/25/2016. | MBS Paydown cevneeneenn 112,594 | L 112,594 94,544 9,137 9,137 ...112,594 0 318 |08/25/2035.... | 1FM........
761118 FM 5| RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35... .| 03/25/2016. | Pass-Through Loss. 6,477 5,439 0 6,477 (6,477) (6,477) 08/25/2035.... | 1FM..
761118  FM 5| RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35... . | 03/31/2016. | Book Value Adjustment 0 (6,477) 6,477 6,477 08/25/2035.... | 1FM..
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761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35.........ccooomverrernennens . | 03/25/2016. | MBS Paydown. 222,449 222,449 202,640 | .o 171,217 0 222,449 0 2,646 | 10/25/2035.... | 1FM........
761118 KH  0|RALI2005-QS15 2A SEQ 6.0 10/25/35...........ccovvvrvrrrncnns . 103/25/2016. | Pass-Through Loss. 16,735 15,245 0 16,735 10/25/2035.... | 1FM........
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35. . | 03/31/2016. | Book Value Adjustm 0 (16,735) . [10/25/2035....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36. .| 03/25/2016. | MBS Paydown 12,225 12,225 11,322 8,850 10 10 12,225 02/25/2036....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36. . | 03/25/2016. | Pass-Through Loss. 3,906 3,618 0 2,178 02/25/2036....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36............coocvvrvrerennn . | 03/31/2016. | Book Value Adjustment 0 (2,178) 02/25/2036....
76111J U5 1 [RFMSI 2003-S4 A4 NAS 5.75 3/25/2033..........coccomevvreenens . | 03/25/2016. | MBS Paydown. . 109,784 | 109,784 | oo 112,559 | oo 111,574 (1,893) (1,893) ...109,784 03/25/2033....
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7TR-16............cc.oo...... | . | 03/25/2016. | MBS Paydown, 4,480 4,480 4,077 3,990 514 514 4,480 0 52 | 02/25/2036....
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7TR-16. . | 03/25/2016. | Pass-Through Loss. 1,298 1,181 0 1,298 (1,298) (1,298) 02/25/2036....
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7TR-16. . | 03/31/2016. | Book Value Adjustment 0 (1,298) 1,298 1,298 02/25/2036....
76111X TE 3| RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035. . | 01/25/2016. | MBS Paydown. 4,339 4,339 4,081 4,081 253 253 4,339 0 10 | 03/25/2035....
76111X TF 0| RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035..................... | . | 03/25/2016. | MBS Paydown 70,447 70,447 67,981 68,317 1,442 1,442 70,447 0 305 |03/25/2035....
76112B 2C 3 |RAMP 2006-RS2 A2 SEQ FLT 03/25/2036............occcnvurees . | 03/25/2016. | MBS Paydown. 283,633 283,633 267,678 286,430 (2,798) (2,798) 283,633 0 258 |03/25/2036....
76112B C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35..........cccovvvvvnens . | 03/25/2016. | MBS Paydown. 909,621 909,621 538,950 797,696 24,399 24,399 909,621 (VI I 1,215 | 09/25/2035....
76112B  H4 5| RAMP 2005-EFC5 M1 MEZ FLT 10/25/35...........cccoovcreverers . | 03/25/2016. | MBS Paydown 578,379 578,379 | .cccoovevnns 400,925 530,744 25472 25472 578,379 0 [ oo 798 | 10/25/2035....
76112B KC 3| RAMP 2005-RS2 M2 MEZ FLT 02/25/35 . | 03/25/2016. | MBS Paydown. 349,995 349,995 230,997 322,909 (3,486) (3,486) 349,995 0 604 | 02/25/2035....
76112B SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34. . | 03/25/2016. | MBS Paydown 296,251 296,251 286,079 292,532 2,413 2,413 296,251 0 2,512 | 09/25/2034....
77356P AA  0|RCTF 2004-1A A1 ABS 5.22 05/17/2021..........cccccouuurueeeer | . | 02/15/2016. | MBS Paydown 98,913 98,913 98,798 98,890 (5) (5) 98,913 (V] 1,291 | 05/17/2021....
78355H  JP 5|RYDER SYSTEM INC 3.6 03/1/16 MTN......ccvvvvvvvrirrrrrrnr . | 03/01/2016. | Maturity. v 8,000,000 | oo 4,000,000 3,995,440 3,999,849 151 151 coevere. 4,000,000 (U 72,000 | 03/01/2016....
78442F EK 0| SLM CORP 6.2501/25/2016 MTN.......c.cccoooverrmerernernnnnne | . | 01/25/2016. | Maturity. 410,000,000 | ......... 10,000,000 9,978,200 9,999,670 330 330 +er..10,000,000 0 e 312,500 |01/25/2016....
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042..........cocoevercrcrcrcre. .| 03/15/2016. | MBS Paydown v B8T,016 | 487,016 | coooveve 487,016 | .oovveveren 487,016 0 coovernnnn 487,016 0 3,294 | 07/15/2042....
78445M AB 6 |SLMA2010-A2A ABS FLT 5/16/44.. . | 03/15/2016. | MBS Paydown. 471,035 471,035 471,035 0 0 2,976 | 05/16/2044....
78445Q  AB 7 |SLMA2010-C A2 ABS FLT 12/16/2019, .1 02/15/2016. | MBS Paydown ,093,084 ,093,084 ,093,084 0 0 4,037 | 12/16/2019....
784467 AB  0|SLMA2011-C A2A ABS FLT 10/17/2044. . 103/15/2016. | MBS Paydown ,177,666 .1,177,666 .1,177,666 .1,177,666 0 0 10/17/2044....
80557B  AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47..........cccccvcvevevcrerene . | 03/25/2016. | MBS Paydown coereee 1,351,497 | 1,351,497 | oo 1,252,966 | ........... 1,334,585 1,195 1,195 ...1,351,497 (U 1,342 | 09/25/2047.....
80875A AJ 0| SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.................. . | 03/31/2016. | Paydown. 7,622 7,622 7,161 2,143 458 458 7,622 0 37 |10/18/2020....
81375F  CM 3| SASI 1993-7 TA6 6.25 12/25/2023...........cocovvvvvvvvennnnnns | - | 03/25/2016. | MBS Paydown 50 50 50 50 0 0 50 0 1 112/25/2023....
81375W JE  7|SABR2006-OP1 A2C SEQ FLT 10/25/2035. . | 03/25/2016. | MBS Paydown reena 1,049,224 | 01,049,224 928,236 | ........... 1,019,322 ....1,049,224 0 [ e 1,704 | 10/25/2035....
81378E  AA  1|SABR2007-BR4 A2A SEQ FLT 05/25/2037. .| 03/25/2016. | MBS Paydown 256,375 256,375 .112,240 74,186 256,375 0 261 | 05/25/2037....
81745A  AB 3| SEMT 2013-5 A2 SEQ CSTR 05/25/2043.... . | 03/25/2016. | MBS Paydown ..453,849 | ... 453,849 429,667 | .....oncnn 431,093 ...453,849 0 2,784 | 05/25/2043....
81745C  AA 1| SEMT 2013-7 A1 SEQ SNR CSTR 06/25/2043.................. .| 03/25/2016. | MBS Paydown 452,129 | 452,129 | oo 407,414 | . 409,234 ...452,129 (U I, 1,976 | 06/25/2043....
81745J) AA 6 [SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043................... | . | 03/25/2016. | MBS Paydown L AAT 207 | 447,207 | oo 441,198 | i 441,580 ...447,207 0 2,661 | 09/25/2043....
81745M  AA 9| SEMT 2013-2 A SEQ SNR CSTR 02/25/2043.................... . | 03/25/2016. | MBS Paydown 686,172 686,172 614,674 616,193 | ...oooovovrvivriiiiiiiinns | v TR R I 19,132 686,172 0 2,207 |02/25/2043....
81745R  AB 6| SEMT 2013-3 A2 SEQ SNR CSTR 03/25/43 . | 03/25/2016. | MBS Paydown. 530,275 530,275 | .ooveeennc 490,283 | ............. 489,479 (1,243) (1,243) 530,275 0 [ cooenes 1,906 | 03/25/2043....
81788Y  AA  1|767-3-25285 & 25392 TRUST 5.25 10/05/22 . | 03/05/2016. | Paydown 66,930 66,930 66,930 0 66,930 0 225 |10/05/2022
82321U AA 1| SHNTN 2015-1A A ABS SNR 4.75 10/15/2042. . | 03/15/2016. | MBS Paydown. 240,534 240,534 238,225 238,277 65 65 240,534 0 [ e 1,924 | 10/15/2042....
82650A  AA 6| SRFC 2012-3A A ABS 1.87 08/20/2029..............cccoouwwrernrn | . | 03/20/2016. | MBS Paydown 37,902 37,902 37,895 37,897 17 17 37,902 (V[ 115 | 08/20/2029.... [ 1FE........
82817* AA 9| SILVER SPRINGS CTL IlI-A1 3.81 1/5/2029..........ccccvveus . | 03/05/2016. | Paydown. . A07,570 | e 107,570 | coovvenee 107,570 | ccovvvenes 107,570 0 ...107,570 0 684 | 01/05/2029.... [ 1....
82817@ AA 7| SILVER SPRINGS CTL IV-A13.89 1/5/2029...................... | . | 03/05/2016. | Paydown. 48,786 48,786 48,786 48,786 0 48,786 0 317 101/05/2029.... | 1....
82838U AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025.........cconevrrereeerrirrennns . | 03/15/2016. | MBS Paydown. 301,192 301,192 301,226 301,209 2,014 2,014 301,192 0 [ e 1,500 |03/17/2025.... | 1FE........
82922T  AA  7|SINAIHEALTH SYS 3.034 01/20/2036...........cooovvvvvvvennnnnns .| 01/20/2016. | Sinking Fund R ion 80,000 80,000 80,000 80,000 0 80,000 (U O, 1,214 |01/20/2036.... | 1FE........
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83417E AA  0|SOCTY 2014-1 A ABS 4.59 04/20/2044.............ccccruvrreenens . | 03/20/2016. | MBS Paydown. 22,419 22,419 22,417 22,417 2 2 22,419 (1[N 177 | 04/20/2044....

83417F AA  7|SOCTY 2014-2 A ABS PT 4.02 07/20/2044........................ | . | 01/20/2016. | MBS Paydown 76,049 76,049 76,048 76,049 0 76,049 (V[ 1,529 |07/20/2044....

83417P AA  5|SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45 . | 02/20/2016. | MBS Paydown. cevireenennn 102,605 | i 102,605 | ..ccoovuenee 102,552 | .ccoorienes 102,553 12 12 ...102,605 0 [ oo 2,144 | 08/21/2045....

83546D  AA 6| SONIC 2011-1A A2 ABS 5.438 05/20/204 . | 03/20/2016. | MBS Paydown. 39,000 39,000 38,885 39,000 0 39,000 0 353 | 05/20/2041....

83611M  HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035.... . | 02/25/2016. | Pass-Through Loss. 27,938 15,261 0 0 05/25/2035....

83611M  HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035...........cccoovvrvrrerenes . | 03/25/2016. | MBS Paydown. ceeerreennnn 115,365 | 115,365 63,018 29,156 34,822 34,822 ....115,365 0 883 | 05/25/2035....

84474Y  AA 4| SOUTHWEST AIR 6.15 08/01/22..........ccoeurveemevrrermserncnnnen | . | 02/01/2016. | Sinking Fund Re ption. cerireeneenn 138,766 | i 138,766 | ...coovoueee. 139,130 | cocvvrienns 138,940 (3) (3) ....138,766 0 08/01/2022....

850228  AC  1|SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23................ | . | 03/25/2016. | MBS Paydown 543,276 543,276 543,240 543,251 1 1 543,276 0 05/25/2023....

85172E AA  0|SLFT2013-BA A ABS 3.92 01/16/23 . | 02/15/2016. | MBS Paydown. 5,000,000 5,000,000 4,997,738 2,262 2,262 5,000,000 0 01/16/2023....

855541  AC 2 |STARM2007-S1 3A1 SEQ CSTR 01/25/2037 . | 03/25/2016. | MBS Paydown. 538,255 538,255 493,329 , , 538,255 0 01/25/2037....

85744N AA 9| STATE ST BK & TR 5.30 01/15/2016 . | 01/15/2016. | Maturity. v 18,446,000 | ........ 18,446,000 18,444,922 1,078 1,078 sern 18,446,000 0 01/15/2016....

862138 AA  5|STR2014-1A A1 ABS 4.21 04/20/2044..............cccovvvvevenen. . | 03/20/2016. | MBS Paydown. 4,375 4,375 4,375 0 4,375 0 04/20/2044....

86213C AA  3|STR2015-1A A1 ABS SNR 3.75 04/20/2045...............coecnn. . | 03/20/2016. | MBS Paydown. 10,375 10,375 10,388 (0) (0) 10,375 0 65 | 04/20/2045....

86213C AB  1|STR2015-1A A2 ABS SNR 4.17 04/20/2045...................... . | 03/20/2016. | MBS Paydown. 26,250 26,250 26,122 2 2 26,250 (V[ 182 | 04/20/2045....

863222 ZZ 1 |STRIPES 2013 1 LIBOR + 350 4/5/2023............coovmmvvvvinnnns . | 03/20/2016. | Partial Call 354,940 354,940 357,786 356,160 (1,221) (1,221) 354,940 0 2,372 | 04/05/2023....

863572 LV 3|SASC 1996-4 A SEQ CSTR 09/25/2031... . | 03/25/2016. | MBS Paydown. 24,338 24,338 22,817 22,992 1,043 1,043 24,338 (VI I 422 |09/25/2031....

863576 EQ 3| SASC 2006-OW1 A4 SEQ FLT 12/25/203 .| 03/25/2016. | MBS Paydown 230,569 230,569 | ...cccccce. 153,067 | woocveverenen 176,231 (36,279) (36,279) 230,569 0 329 | 12/25/2035....

863579 C3 0 [SARM2005-21 6A3 SEQ SSNR FLT 11/25/2036............... | . | 03/25/2016. | MBS Paydown, 27,216 27,216 23,031 0 27,216 0 65 | 11/25/2035....

863579  C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035............... | . | 03/25/2016. | Pass-Through Loss 36 30 0 36 (36) (36) 11/25/2035....

863579 C3  0[SARM2005-21 6A3 SEQ SSNR FLT 11/25/2035............... | . [ 03/31/2016. | Book Value Adjustment. 0 (36) 36 36 11/25/2035....

863579  SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35............... | . | 03/25/2016. | MBS Paydown. 2.106,620 | wovovevevene 106,620 81,891 81,848 9,484 9,484 ....106,620 (U [— 459 | 06/25/2035....

863579 UL 0 [SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35. .| 03/25/2016. | MBS Paydown 39,698 39,698 29,922 29,495 4,250 4,250 39,698 (I [ 165 | 07/25/2035....

863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35. .| 03/25/2016. | Pass-Through Loss. (121) 139 0 (121) 121 121 07/25/2035....

863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35. . 1 03/31/2016. | Book Value Adjustment. 0 121 (121) (121) 07/25/2035....

863579  UU 0| SARM 2005-15 4A1 PT SSNR FLT 07/25/2035.................. | . | 03/25/2016. | MBS Paydown. 2151823 | 151,823 | woovvevevene 130,378 709 709 ...151,823 0 541 | 07/25/2035....

863579 UU 0 [SARM 2005-15 4A1 PT SSNR FLT 07/25/2035.................. | . [ 03/25/2016. | Pass-Through Loss. 10,744 9,226 0 10,744 | e | v (10,744) | cvoonvend (10,744) | v 07/25/2035....

863579  UU 0| SARM 2005-15 4A1 PT SSNR FLT 07/25/2035.................. | . | 03/31/2016. | Book Value Adjustment. 0 (10,744) | oo | v 10,744 | ... 10,744 | oo 07/25/2035....

863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35...... . | 03/25/2016. | MBS Paydown 348,630 348,630 244,041 232,230 60,252 60,252 348,630 0 530 | 08/25/2035....

863579  XR 4| SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35. .| 03/25/2016. | MBS Paydown 216,816 216,816 .167,490 .164,007 37,786 37,786 216,816 0 677 |09/25/2035....

863579 ZL 5| SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035... . | 03/25/2016. | MBS Paydown 91,358 91,358 77,312 3,950 3,950 91,358 0 204 | 10/25/2035....

863579  ZL 5| SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035................. | . | 03/25/2016. | Pass-Through Loss 40 34 0 40 (40) (40) 10/25/2035....

863579 ZL 5| SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035................. | . | 03/31/2016. | Book Value Adjustment. 0 (89) 89 89 10/25/2035....

86358E A8  9[SAIL2006-1 A3 SEQ FLT 01/25/2036............cccoemmrmrrrerevnres .| 03/25/2016. | MBS Paydown 207,920 207,920 | .ooovvvereneee HEYC (VI - 185,775 1,062 1,062 207,920 0 228 | 01/25/2036....

86358R DX 2| SASC 2001-SB1 A5 SEQ 3.375 8/25/31... . | 03/25/2016. | MBS Paydown. 182,405 163,495 170,334 (4,244) (4,244) 0 [ cooenes 1,022 | 08/25/2031....

86358R XY 8| SASC 2002-AL1 A2 SEQ 3.45 02/25/3; .| 03/25/2016. | MBS Paydown 175,675 .138,370 147,042 .14,795 0 979 | 02/25/2032....

86358R XZ 5| SASC 2002-AL1 A3 SEQ 3.45 2/25/32. . | 03/25/2016. | MBS Paydown. 264,465 264,465 238,749 244,134 9,930 264,465 0 [ e 1,501 | 02/25/2032....

86358R  YB 7 |SASC 2002-AL1 APO PO 02/25/2032...........cccoouvrremununee | . | 03/25/2016. | MBS Paydown. 42,940 42,940 30,622 34,526 150 150 42,940 0 02/25/2032....

86359A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31.......ocormverevrevcrinnne . | 03/25/2016. | MBS Paydown. 81,677 81,677 71,222 73,601 4,721 4,721 81,677 (U 448 | 04/25/2031....

86359A MG 5| SASC 2003-AL1 APO 4/25/31...........ovvoerererrerrrerrerceeiens . | 03/25/2016. | MBS Paydown. 19,448 19,448 13,698 16,139 (1,275) (1,275) 19,448 0 04/25/2031....

86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031...........ccoeeevereer | . | 03/25/2016. | MBS Paydown LATTAY | ATTA21 | e 414,065 | .............. 429,813 (8,700) (8,700) LATTA2N 0 [ oo 2,720 | 01/25/2031....

86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031.... . | 03/25/2016. | MBS Paydown. 66,943 66,943 52,048 57,5692 341 341 66,943 0 01/25/2031....

863598 LE 9| SARM 2004-2 4A1 SEQ CSTR 03/25/34.. . | 03/25/2016. | MBS Paydown. 65,330 65,330 62,962 63,110 962 962 65,330 0 307 |03/25/2034.... | 1FM........
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863598 RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34..........cooevvvevnens . | 03/25/2016. | MBS Paydown. cevireeneenn 121,130 | 121,130 | e 102,052 | ..ccoovnes 115,192 3,577 3,577 reveenennn 121,130 0 [ e 1,146 | 05/25/2034.... | 1FM........
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6/25/36............covveererrrrrnnens . | 03/25/2016. | MBS Paydown. 18,119 18,119 14,088 2,783 169 169 18,119 0 19 | 06/25/2036.... | 1FM........
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45. . | 03/25/2016. | MBS Paydown. 209,697 209,697 | oo 145,661 | ..ccoovon 159,520 21,243 21,243 209,697 0 262 |09/25/2045....
86350Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036... .| 03/25/2016. | MBS Paydown 478,996 334,053 384,117 51,870 51,870 , 0 517 | 03/25/2036....
863608 AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036, . | 03/25/2016. | MBS Paydown. 90,787 72,745 72,711 (499) (499) 90,787 (U I 796 | 05/25/2036....
86360B  AJ 7 [SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036............. |. | 03/25/2016. | Pass-Through Loss. 2,060 1,709 0 2,060 (2,060) (2,060) 05/25/2036....
863608 AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036............. |. | 03/31/2016. | Book Value Adjustment 0 (2,060) 2,060 2,060 05/25/2036....
863619 AB 8| SASC 2007-0OSI A2 SEQ FLT 06/25/2037...........ccccoeoeneeen. | . | 03/25/2016. | MBS Paydown 176,632 | 176,632 | oo 166,917 | oo 172,954 (4,010 (4,010 ....176,632 (V[ 165 | 06/25/2037....
86365D  AC 3| SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037. . | 03/25/2016. | MBS Paydown. 57,7113 57,7113 53,096 57,7113 0 57,7113 0 78 [11/25/2037....
86909# AA 5| SUSQUEHANNA CTL 5.73 12/23/2036 .| 03/23/2016. | Paydown 15,463 15,463 15,463 15,463 0 15,463 0 12/23/2036....
87155M AA 9| SYMP 2007-5A A1 CLO FLT 01/15/2024. . | 01/15/2016. | MBS Paydown. LMTITT | 7377 | 114,846 | ... 116,451 cevvrneenn(10,435) [ s (10,435) L A17.377 0 321 101/15/2024....
87265V AB 4| T-MOBILE USA INC TL B 1L 11/03/2022...........ccooevvvvrnne . | 03/31/2016. | Paydown. 14,000 14,000 13,995 13,999 1 1 14,000 (V[ 124 | 11/03/2022....
87305N AV 0|TTXCO 5.453 01/02/22 . 1 01/02/2016. | Sinking Fund R ion 489,507 | L 489,507 | oo 489,507 | oo 489,507 0 ...489,507 (1 13,346 | 01/02/2022....
87305N AW 8| TTX CO A2 5.503 01/02/2022 . 1 01/02/2016. | Sinking Fund R ption 97,753 97,753 97,753 97,753 0 97,753 0 01/02/2022
87407P  AA 8| TAL2013-1A AABS 2.83 02/22/2038.................ccccovvvveneeens | - | 03/20/2016. | MBS Paydown 530,000 530,000 530,133 530,099 (4) (4) 530,000 (U I 2,495 | 02/22/2038....
87407P AE 0| TAL 2013-2A A ABS 3.55 11/20/2038. . | 03/20/2016. | MBS Paydown. .162,500 .162,430 162,445 2 2 0 961 | 11/20/2038....
87407P  AJ 9| TAL 2014-1A A ABS SNR 3.51 02/22/203; . | 03/20/2016. | MBS Paydown 125,000 124,999 125,000 0 (U [ 731 |02/22/2039....
87407P AP 5|TAL 2014-2A A2 ABS SEQ SNR 3.33 05/20/39.................. | . | 03/20/2016. | MBS Paydown 68,234 68,204 68,211 1 1 0 379 |05/20/2039....
87407P AR 1| TAL 2014-3A AABS SNR 3.27 11/21/2039..............cccc...... | . | 03/20/2016. | MBS Paydown v 150,000 | v 150,000 | weooveverenens 149,949 | ..o 149,954 1 1 covvenennnn 150,000 0 818 | 11/21/2039....
878055 AC 6| TCF NATIONAL BK 5.50 02/01/2016.........ccccooouvveeverrnunee | . | 02/01/2016. | Maturity. 410,000,000 | ......... 10,000,000 9,996,300 9,999,959 41 41 +er..10,000,000 (V] 275,000 |02/01/2016....
87819#  AA 2| TD BK MIAMI CTL 3.79 1/15/2038..........coovvvvvvvrvvrrvrrrrrrrenens .| 03/15/2016. | Paydown 21,753 21,753 21,753 21,753 0 21,753 (U [ 138 | 01/15/2038....
878888 ZZ 2| TECH FUNDING LLC 2013 TL 3.483 2/25/2018. . | 02/25/2016. | Paydown. 621,844 621,844 598,737 608,032 1,748 1,748 621,844 0 02/15/2018....
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035... .| 03/25/2016. | MBS Paydown 12,273 112,273 89,958 96,377 ..13,486 ..112,273 0 224 110/25/2035....
881561 LS 1| TMTS 2004-19HE M1 MEZ FLT 10/25/2034. . | 03/25/2016. | MBS Paydown 233,615 233,615 | oo 185,108 | ..coovvrnn 194,856 38,165 38,165 233,615 0 808 | 10/25/2034....
881561 UH 5| TMTS 2005-8HE M1 MEZ FLT 07/25/2035........................ | . | 03/25/2016. | MBS Paydown. v 1,705,564 | . 1,705,564 | ........... 1,458,257 | oo 1,696,216 (85,377) (85,377) ceovenen 1,705,564 (U I 3,150 | 07/25/2035....
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036............cocvvenee . | 03/25/2016. | MBS Paydown 66,529 66,529 64,533 65,806 (526) (526) 66,529 0 582 | 08/25/2036....
88156E  AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.............. | . | 03/25/2016. | MBS Paydown 67,437 67,437 57,574 (13,029) [ oo (13,029) 67,437 0 35 |01/25/2038....
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38 . | 03/25/2016. | Pass-Through Loss. (263) 0 0 01/25/2038....
88156P  AY 7 [TMTS 2006-7 2A2 SEQ FLT 08/25/2037.. .| 03/25/2016. | MBS Paydown 611,281 611,281 470,686 539,752 ..18,358 611,281 0 08/25/2037 ...
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/203! . | 03/25/2016. | MBS Paydown ...160,948 | ..o 160,948 83,693 98,119 53,515 53,515 .....160,948 0 200 |08/25/2038....
88314R  AA 4 |TMCL 2013-1A AABS SEQ 3.9 09/20/2038....................... | R| 03/20/2016. | MBS Paydown, 2.106,250 | woovvevevene 106,250 | wooovevevenen 105,706 | ..oovoveverens 105,817 14 14 .....106,250 0 691 | 09/20/2038.
88314R  AC  0|TMCL 2014-1A AABS SNR 3.27 10/20/2039..................... | R| 03/20/2016. | MBS Paydown. .. 402,500 | oo 402,500 399,099 399,133 98 98 .....402,500 0 [ e 2,191 | 10/20/2039....
885220 DX 8 |TMST 2003-4 M1 MEZ FLT 09/25/2043................cccceeeoeoee. | . | 03/25/2016. | MBS Paydown. 69,816 69,816 58,995 58,959 (33,610) (33,610) 69,816 0 89 | 09/25/2043....
885220 GK 3| TMST 2004-4 5A SEQ CSTR 12/25/2044. . | 03/25/2016. | MBS Paydown. LATA | 174911 | e 166,384 | ...ccooovereee 155,306 6,052 6,052 174911 (VI 449 | 12/25/2044....
88522R  AB 0| TMST 2006-5 A2 SEQ FLT 10/25/46 . | 03/25/2016. | MBS Paydown 65,870 65,870 43,632 44,499 0 65,870 0 521 | 10/25/2046....
88522R  AB 0| TMST 2006-5 A2 SEQ FLT 10/25/46 . | 03/25/2016. | Pass-Through Loss. 396,203 262,445 0 396,203 (396,203) (396,203) 10/25/2046....
88522R  AB 0| TMST 2006-5 A2 SEQ FLT 10/25/46..........coovvveevmrererrrerenns . | 03/31/2016. | Book Value Adjustment 0 (396,203) 396,203 396,203 10/25/2046....
88948A AR 8| TOLL ROAD INV 11 0.00 02/15/16.......ccccmmvererreerrersennnnenes | - | 02/15/2016. | Maturity. cereeennd,500,000 | 4,500,000 | ........... 2,845,705 | ........... 4,461,167 38,833 38,833 seveenn.4,500,000 0 02/15/2016....
89054X  AB 1| TOPAZ SOLAR FARM 4.875 09/30/2039..........ccoovrrevvrenere . | 03/30/2016. | Sinking Fund R ion. cevverennnnn 165,480 | i 155,480 | oo 155,480 | oo 155,480 0 cevvernennnnn 165,480 0 09/30/2039....
89412W  AA 2| TRAP 2004-7A A1 CDO SSNR FLT 01/25/2035................. | . | 01/25/2016. | MBS Paydown. 10,019 10,019 7,865 8,248 (216) (216) 10,019 0 18 | 01/25/2035....
89655Y  AA 4| TRL2009-1A A ABS 6.657 11/16/2039 .| 03/16/2016. | MBS Paydown. 121,504 124,162 123,784 (320) (320) 0 11/16/2039....
89656C AA 1| TRL2010-1A A ABS 5.194 10/16/2040. . | 03/16/2016. | MBS Paydown. 134,131 .140,200 139,241 (1,409) (1,409) 0 10/16/2040....
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89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41......covvevervrrrcreeens . | 03/15/2016. | MBS Paydown. 258,445 258,445 258,445 258,445 0 258,445 07/15/2041.... | 1FE........
89690E  AD 9| TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44................. . | 03/15/2016. | MBS Paydown. 81,670 81,670 81,670 81,670 0 81,670 04/15/2044.... | 1FE........
90272 AA 0| UNITED HEALTH CARE CTL 3.50 5/15/2033 . | 03/15/2016. | Paydown. 34,168 34,168 34,168 34,168 0 34,168 05/15/2033.... | 1...
902752  AA 2| UIRC-GSAV LLC 2015-A 4.71 12/05/2035. . | 03/05/2016. | Sinking Fund R ion 24,359 124,359 124,359 93,283 (0) (0) ..124,359 12/05/2035.... | 1
902753 AA  0|UIRC-GSAIV LLC 5.00 12/05/2034...... . | 03/05/2016. | Sinking Fund R ion 73,016 73,016 73,016 73,016 0 73,016 12/05/2034.... | 1...
902756  AA 3| UIRC-GSA Il LLC 5.36 12/05/33........occcomrrmmmrerrrerermreinenens . | 03/05/2016. | Paydown 270,985 270,985 270,985 270,985 0 270,985 12/05/2033.... | 1.....
90332U AE 3| USAIRWAYS PASS-THR 991A 8.36 01/20/19.........cccenernr . | 01/20/2016. | Sinking Fund R ption. 677,997 677,997 693,252 677,997 0 677,997 01/20/2019....
90343K AN 2| USSILICA CO TL B LIBOR+300 7/22/2020................ccc.... . | 03/31/2016. | Paydown. 3,046 3,046 2848 2875 8 8 3,046 07/23/2020....
90350J AA 3| USROF 2015-11V A PT SNR 3.7211 02/27/35 . | 01/01/2016. | Suspense Ledger Adjustment 0 02/27/2035....
907833 AE 7 [UNION PACIFIC RR 6.7 02/23/19 . | 02/23/2016. | Sinking Fund R ion 80,869 80,869 77,850 80,245 64 64 80,869 02/23/2019....
90783T  AA 8 |UNP CO 2004 TRST 04-1 5.404 07/02/2025 . 1 01/02/2016. | Sinking Fund R ion 954,578 954,578 954,578 954,578 0 954,578 07/02/2025....
90783X  AA 9| UNION PACIFIC RR 6.176 01/02/31............ccccoeevvvurernnenenas | . | 01/02/2016. | Sinking Fund R ion. ...120,035 | ............. 120,035 | oo 120,035 | oo 120,019 0 0 ...120,035 01/02/2031....
909287 AA 2| UAL 2007 PT TRUST 6.636 07/02/22..........cooormvererrmrerenens . 1 01/02/2016. | Sinking Fund R ion 82,499 82,499 78,976 80,172 1 1 82,499 07/02/2022....
909319 AA 3| UNITED AIR 2013-1 A 4.30 08/15/2025.............cccoovuueerenee | . | 02/15/2016. | Sinking Fund R ption LAT4405 | 174405 | .........c.... 174,405 | .............. 174,405 0 ....174,405 08/15/2025....
90932Q  AA 4| UNITED AIR 2014-2 A 3.75 09/03/2026.............ccccccece | - | 03/03/2016. | Sinking Fund Redemption 216,387 | 116,387 | weveveverene 116,387 | wovoveverenen 116,387 0 ...116,387 09/03/2026....
91827A AJ 6| VOLT 2015-NPL4 A1 SEQ SNR 3.50 02/25/55 . | 01/01/2016. | Suspense Ledger Adjustment 0 02/25/2055....
91845#  AA 2| VERIZON CTL 3.812 05/15/2035................. . | 03/15/2016. | Paydown 53,535 53,535 53,535 53,535 0 53,535 05/15/2035....
92328B  AC  1|VENTR2005-1AB CLO MEZ FLT 11/22/2018................... . | 02/22/2016. | MBS Paydown. 280,084 280,084 277,984 280,084 0 280,084 11/22/2018....
92765Y  AA 5| VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023.................. R| 01/23/2016. | Sinking Fund R ion v AT9490 | v 479,490 | oo 479,490 | oo 479,490 0 coeee 479,490 10/23/2023....
927804 EZ 3| VIRGINIA EL&PWR A 5.40 01/15/2016.........cccovrerererrrnenes . 101/15/2016. | Maturity. 5,000,000 | ...........5,000,000 | .......... 4,987,000 | ........... 4,999,936 64 64 5,000,000 01/15/2016....
92922F 3N 6|WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35............. | . | 03/25/2016. | MBS Paydown 49,842 49,842 47,070 (2,169) (2,169) 49,842 10/25/2035....
92922F J5 8| WAMU 2005-AR6 2A1C SEQ SSUP FLT 04/25/45.. . | 03/25/2016. | MBS Paydown. 351,271 351,271 292,104 37,099 37,099 351,271 04/25/2045....
92925C CC 4| WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46 .| 03/25/2016. | MBS Paydown 37,981 37,981 30,669 26,968 4,070 4,070 37,981 0 83 | 01/25/2046....
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37. . | 03/25/2016. | MBS Paydown 74,000 74,000 58,915 60,922 434 434 74,000 0 281 | 02/25/2037....
92925V AF 7 [WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37............... |. | 03/25/2016. | Pass-Through Loss. 4,954 5,041 0 4,954 (4,954) (4,954) 02/25/2037.....
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37............... | . | 03/31/2016. | Book Value Adjustment. 0 (4,954) 4,954 4,954 02/25/2037.....
92935)  BA 2| WFRBS 2011-C2 A3 SEQ SSNR 4.498 2/15/44................ .| 03/15/2016. | MBS Paydown 89,743 89,743 90,638 89,665 (26) (26) 89,743 0| o 1,004 | 02/15/2044....
92937W  AA 2| WCP ISSUER LLC 3.819 08/15/2020............... . 103/15/2016. | Sinking Fund R ption. 26,526 26,526 26,526 26,526 0 26,526 (11 169 | 08/15/2020....
92990G  AG 8| WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37 .| 03/25/2016. | MBS Paydown 46,764 46,764 34,839 L(11,401) | ... 46,764 0 95 | 05/25/2037....
92990G  AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37 . | 03/25/2016. | Pass-Through Loss. 81,092 60,413 0 81,092 (81,092) (81,092) 05/25/2037.....
92990G  AG 8| WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37............... | . | 03/31/2016. | Book Value Adjustment 0 (81,092) 81,092 81,092 05/25/2037....
933636 AL 6 [ WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36........... |. | 03/25/2016. | MBS Paydown 268,580 268,580 241,387 | oo | e | e 14,261 | oo | e 14,261 268,580 0 500 | 11/25/2036....
933636 AL 6| WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36........... | . | 03/25/2016. | Pass-Through Loss 1,647 1,480 0 1,647 (1,647) (1,647) 11/25/2036....
933636 AL 6| WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36. . | 03/31/2016. | Book Value Adjustment 0 (1,647) 1,647 1,647 11/25/2036....
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18. .| 03/25/2016. | MBS Paydown 8,608 8,608 8,393 8,556 9 9 8,608 0 67 |03/25/2018....
939336 TX 1| WAMMS 2003-MS7 P PO 3/25/2033.... . | 03/25/2016. | MBS Paydown. 255 255 163 52 (1,663) (1,663) 255 0 03/25/2033....
939336 X9 9| WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045............. | . | 03/25/2016. | MBS Paydown 239,687 239,687 211,524 (7,548) (7,548) 239,687 0 389 |01/25/2045....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036...................... | . | 03/25/2016. | MBS Paydown. 5241 5241 4,826 2,395 (24) (24) 5241 0 8 | 07/25/2036....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036...................... | . | 03/25/2016. | Pass-Through Loss. 4,665 4,168 0 0 07/25/2036....
9497EU  AD 9| WFHET 2006-1 A4 SEQ FLT 05/25/2036...........ccccrerrrerennee . | 03/25/2016. | MBS Paydown. LAT3B1T | 173617 | e 146,272 | .ccoovnen 167,042 (1,062) (1,062) . A73,617 (1 198 | 05/25/2036....
94980G  AH 4| WFHET 2004-2 Al7 SEQ 5.0 5/25/2034... .| 03/25/2016. | MBS Paydown 697,239 697,239 654,714 692,761 337 337 697,239 0 5,642 | 05/25/2034....
94980G AR 2| WFHET 2004-2 M4 MEZ FLT 5/25/2034.. . | 02/25/2016. | MBS Paydown. L A07547 | 107,547 74,207 76,369 24,640 24,640 ...107,547 0 392 |10/25/2034....
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94981S AN 4| WFMBS 2005-16 A10 PAC 5.75 1/25/2036...........cccrevvveenne . | 03/25/2016. | MBS Paydown. .. 130,894 | L 130,894 | ..o 132,055 | .ccovienes 119,867 3,698 3,698 revnnnnnn 130,894 0 [ e 1,053 | 01/25/2036.... | 1FM........
94981S AN 4| WFMBS 2005-16 A10 PAC 5.75 1/25/2036............ccocovvevnne . | 03/25/2016. | Pass-Through Loss. 7,095 7,158 0 0 01/25/2036.... | 1FM........
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037 . | 03/25/2016. | MBS Paydown. 66,289 66,289 71,426 25,026 0 66,289 (1 [ 4,102 |07/25/2037....
949837  BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037 .| 03/25/2016. | Pass-Through Loss. 2,341 2,522 0 0 07/25/2037....
94983K  AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/3i . | 03/25/2016. | MBS Paydown. L 184314 | 184,314 | ... 141,000 | .ooovrienes 149,095 32,530 32,530 reriennn 184,314 0 884 | 03/25/2036....
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036.............oevvveemmrrrirenns . | 03/25/2016. | MBS Paydown. 489 489 279 160 (2,427) (2,427) 489 0 03/25/2036....
94983T A 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.............. |. | 03/25/2016. | MBS Paydown 34,676 34,676 30,732 30,425 (2,518) (2,518) 34,676 (1 158 | 03/25/2036....
94984D  AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36............. . | 03/25/2016. | MBS Paydown. 96,879 96,879 89,643 3,134 3,134 96,879 09/25/2036....
94984D  AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.. .| 03/25/2016. | Pass-Through Loss. 19,509 18,052 0 19,509 09/25/2036....
94984D  AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/3 . | 03/31/2016. | Book Value Adjustment 0 (19,509) 09/25/2036....
94984L AA 4| WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.. . | 03/25/2016. | MBS Paydown. 284,672 284,672 268,837 0 284,672 10/25/2036....
94984L AA 4| WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36............. | . | 03/25/2016. | Pass-Through Loss. 457 432 0 457 10/25/2036....
94984L AA 4| WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36............. | . | 03/31/2016. | Book Value Adjustment 0 (457) 10/25/2036....
94986L Al 3| WFMBS 2007-16 1APO PO 12/28/2037.............ccccoouvunnn. | . | 03/25/2016. [ MBS Paydown 45,391 45,391 36,455 34,323 (4,492) (4,492) 45,391 0 12/28/2037....
94986M  AA 0| WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.......... | . | 03/25/2016. | MBS Paydown v 160,968 | oo 160,968 | ..oovovevene 161,873 | oo 160,827 (463) (463) covvennnnn 160,968 01/25/2038....
949890W AR 8| WFCM 2015-C31 A3 SEQ SSNR 3.427 11/15/48, . | 03/18/2016. | CS FIRST BOSTON 12,603,252 | 12,150,000 | ......... 12,421,951 (1,960) (1,960) e 12419991 | e | e 183,261 11/15/2048....
95058X  AB 4 [WEN 2015-1A A2l ABS SEQ SNR 4.08 06/45..... .| 03/15/2016. | MBS Paydown 42,500 42,500 42,500 42,500 0 42,500 06/15/2045....
95058X  AC 2| WEN 2015-1A A23 ABS SEQ SNR 4.497 06/45................. | . | 03/15/2016. | MBS Paydown 41,250 41,250 41,189 41,192 1 1 41,250 06/15/2045....
95259#  AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18.................... . | 03/15/2016. | Paydown 49,733 49,733 53,616 51,148 (66) (66) 49,733 12/15/2018....
96032V AB 7 |WESTR 2013-1A B ABS MEZ 3.75 08/20/2025.................. | . [ 03/20/2016. | MBS Paydown 80,664 80,664 80,664 80,664 0 80,664 08/20/2025....
96032X  AA 5| WESTR 2014-1A AABS SSNR PT 2.15 12/26................... | . | 03/20/2016. | MBS Paydown 520,601 520,601 518,608 517,858 (137) (137) 520,601 12/20/2026....
96033L AA 0|WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28 . | 03/20/2016. | MBS Paydown. 697,384 697,384 696,458 696,446 24 24 697,384 07/20/2028....
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033, .| 03/15/2016. | Paydown 24,970 24,970 24,970 24,970 0 24,970 06/15/2033....
96928* CR 6| WALGREEN-CHICAGO 6.66 5/15/2034 . 103/15/2016. | Paydown. 30,572 30,572 30,572 30,572 0 30,572 05/15/2034....
96928* CU 9 |LOWES WM BLAIR PASS 5.90 02/15/2029..............ccccenene .| 03/15/2016. | Paydown 129,662 | oo 129,662 | v.oovovevene 130,883 | wovoveverenen 130,555 (13) (13) ...129,662 02/15/2029....
96928* CX 3 [HD WM BLAIR SER 2010-A 6.19 1/15/2035............cccoeo... | . [ 03/15/2016. | Paydown. 48,742 48,742 49,234 49,146 (3) (3) 01/15/2035....
96928*  CZ  8|CVS CAREMARK SER 2010E 7.25 1/15/2036................... . | 03/15/2016. | Paydown 18,472 18,659 18,630 (1) (1) 01/15/2036....
96928* DA 2|VET AFFAIR HENDERSON NV 5.37 8/15/2031 . 1 03/15/2016. | Paydown. 137,312 138,791 138,429 (13) (13) 08/15/2031....
96928* DE 4 |KOHL'S CORP CTL 5.80 1/25/2029. . | 03/25/2016. | Paydown 191,904 193,689 193,234 (23) (23) 01/25/2029....
96928* DJ 3| FRANKLIN COUNTY OH 5.25 9/15/2031. . 103/15/2016. | Paydown. 45,455 45,455 45,455 0 09/15/2031....
96928*  DZ 7 |BANK OF AMERICA 2011-D 5.60 10/15/2029.................... | . | 03/15/2016. | Paydown. 94,150 95,015 94,813 (8) (8) 10/15/2029....
96928* EN 3| VETAFFAIRS MANSFIELD OH 4.16 2/15/2034................ . 103/15/2016. | Paydown. 85,632 86,554 86,368 (8) (8) 02/15/2034....
96928*  EZ 6 |VHACTL SERIES 2012-15.04 9/15/2033..........ccc00e00neecccc .| 03/15/2016. | Paydown 50,635 50,635 50,635 0 09/15/2033....
96928* FH  5|LAFARGE CTL SER 2013-D 6.17 4/15/2025.. . | 03/15/2016. | Paydown. .. 166,755 | L 166,755 | oo 166,755 | ..ccooveneen 166,755 0 ....166,755 04/15/2025....
96928*  FK 8 |CAHIGHWAY PATROL CTL F 5.93 11/15/203 .| 03/15/2016. | Paydown 56,225 56,225 56,225 56,225 0 56,225 0 557 | 11/15/2032....
96928* FQ 5| GSAPORTLAND OR CTL 4.01 9/15/2033....... . | 03/15/2016. | Paydown. 89,697 89,697 89,697 89,697 0 89,697 09/15/2033....
96928* FV 4| BCBS OF NC CTL 4.09% 09/15/2044............cccoovvererurerenns . | 03/15/2016. | Paydown. 44,916 44,916 44,916 44,916 0 44,916 09/15/2044....
96928* FY 8| WAGS (FAIRBANKS, AK) CTL 4.51 01/15/2035................ | . | 03/15/2016. | Paydown. 60,942 60,942 60,942 60,942 0 60,942 01/15/2035....
96928@ AA 3| SOUTH CAROLINA CTL 4.00 6/15/2023..............ccccouwweenne. | . | 03/15/2016. | Paydown. 142,852 | 142,852 | oo 142,852 | ..o 142,852 0 ....142,852 06/15/2023....
96930@ AA 9| WAGS (FRANKLIN NJ) CTL 4.37 08/15/2035............cconers . | 03/15/2016. | Paydown. 47,723 47,723 47,723 47,723 0 47,723 08/15/2035....
97358F  AB 6| WINDSOR FINANCING TL B L+500 12/5/2017 .| 03/31/2016. | Paydown 46,130 46,130 45,668 45,931 199 199 46,130 12/05/2017....
97652P AL 5| WIN2014-1 A11 SEQ SSUP 3.50 06/27/2044. . | 03/20/2016. | MBS Paydown. 521,818 521,818 518,557 518,474 454 454 521,818 06/20/2044....
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Current
F Year's
o Other- NAIC
r Than- Bond Interest Desig-
e Unrealized Temporary Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's | Impairment| Total Changein | Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ | Recognize B/AC.V. Changein | Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion d (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
98310W  AB 4| WYNDHAM WORLDWIDE 6.00 12/01/2016............cccc........ | . | 03/25/2016. | Make Whole Call 63,159 61,000 60,334 60,921 14 14 60,935 2,224 2,224 12/01/2016....
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039...........c.cccc... E| 03/15/2016. | MBS Paydown. cevererennnnn 156,000 | i 156,000 | oo 156,000 | ..o 156,000 0 ceveernennnn. 156,000 0 12/15/2039....
G3163H AC 6| C&J ENERGY TL B1 LIBOR + 550 03/19/2020 .| E| 03/31/2016. | Paydown 39,375 39,375 34,059 34,675 230 230 39,375 0 03/19/2020....
G3600K  AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/202 03/31/2016. | Paydown, 8,312 8,312 6,469 3,641 0 8,312 0 06/13/2020....
Q3930A AC  2|FMGTL LIBOR + 275 6/30/2019. 03/31/2016. | Paydown. 22,781 22,781 20,333 20,693 32 32 22,781 0 06/30/2019....
00077B  4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032.............ccccoeveeenn. | . | 03/25/2016. | MBS Paydown 307 307 309 295 3 3 307 0 3 [12/25/2032....
000780 NL 6 [AMAC 2003-12 2A SEQ 5.50 12/25/33..........cccoueveererrrnenes | . | 03/25/2016. | MBS Paydown. 1,212 1,212 1,229 1,184 16 16 1,212 0 11 | 12/25/2033....
05948X  GY  1|BOAMS 2003-4 1A57 SEQ SSUP 5.50 06/33................... |. | 03/25/2016. | MBS Paydown 11,008 11,008 11,174 11,100 (131) (131) 11,008 0 90 |06/25/2033....
05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33. . | 03/25/2016. | MBS Paydown. 10,462 10,462 10,685 10,255 155 155 10,462 0 86 | 06/25/2033....
12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33. . | 03/25/2016. | MBS Paydown. 2,548 2,548 2,606 2,507 27 27 2,548 0 33 [07/25/2033....
12669E JS 6| CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033. . | 03/25/2016. | MBS Paydown. 40,005 40,005 40,730 40,414 (552) (552) 40,005 0 519 |07/25/2033....
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36...................... |. | 03/25/2016. | MBS Paydown 14,223 14,223 14,223 9,249 257 257 14,223 (V[ 121 | 02/25/2036....
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36...................... |. | 03/25/2016. | Pass-Through Loss. 7,587 7,587 0 0 02/25/2036....
393505 HU 9| GT 1995-6 B1 SUB 7.70 9/15/2026............cccocccervvievennnene | . | 03/15/2016. | MBS Paydown, 51,610 51,610 52,053 51,610 0 51,610 0 670 | 09/15/2026....
55265K  YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033..............cccocvvvnneeen. | - | 03/25/2016. | MBS Paydown 7435 7,435 7,554 7,358 38 38 7435 0 62 | 07/25/2033....
61746W UV 0|MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17... . | 03/25/2016. | MBS Paydown. 244 244 249 217 (17) (17) 244 0 2 | 07/25/2017....
61746W  UZ 1| MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17.. .| 03/25/2016. | MBS Paydown 52 52 53 48 1 1 52 0 0 | 04/25/2017....
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029...........cccoovverererrrcens . | 03/15/2016. | Pass-Through Loss. 8,588 9,575 0 0 04/15/2029....
760985  WZ 0| RAMP 2003-RS5 Al6 NAS 4.02 4/25/33..........ccmmvvnivinenes . | 03/25/2016. | MBS Paydown 7,614 7,614 7,335 6,163 (358) (358) 7,614 0 45 | 04/25/2033....
3899999. Total Bonds - Industrial and Miscellaneous .......639,758,730 | ....... 638,608,867 | ....... 621,402,524 | ....... 562,803,338 | ....ocovuene 22,641 | ........4,456,954 L AAT9,595 | 0| ....634,774,983 0 ] 4,983,747 | 4,983,747 | ...9,358,269 XXX
Bonds - Hybrid Securities
59021F 20 6 |MLCAPTRUSTIIT. . 101/29/2016. | Call 2,000,000 ..2,197,600 ..2,197,600 0 .(197,600) | . 01/29/2016....
59021G 20 4 |ML CAPTRUST IV7.12 . | 01/29/2016. | Call . ,000,000 . ,105,600 | . ,105,600 0 .(105,600) | . 01/29/2016....
4899999. Total Bonds - Hybrid Securities. 3,000,000 0 3,303,200 3,303,200 0 0 0 0 0 .. . .(303,200) | . XXX
8399997. Total Bonds - Part 4. 2 121,281769 | ....... 714,752,408 | ....... 696,670,374 | ....... 638,357,355 | ... 22,641 | ......... 4,211,642 | . 0 [ 4,234,283 | ... 0 |.....710,088,440 L 11,193,329 | ...... 11,193,329 | ..10,325,317 XXX
8399999. Total Bonds. 2 121,281,769 | ... 714,752,408 | ....... 696,670,374 | ....... 638,357,355 | ..ocoovvuene 22,641 [ ... 4211642 | ... 0 [ .nn4,234,283 | oo 0| ....710,088,440 w0 ] 11,193,329 | ....... 11,193,329 | ..10,325,317 XXX
Common Stocks - Industrial and Miscell
001748  AD 4| AMMC 2014-14A SUB 0 07/27/26.... 01/31/2016. | Book Value Adjustment 212,098 XXX 212,098 XXX
00175N  AC 2 |AMMC CLO 2014-15A SUB 0 12/09/26 R| 03/31/2016. | Book Value Adjustment 74,569 XXX 74,569 XXX
001750 AB 4 |AMMC CLO 2011-9A 01-15-22......... R| 01/31/2016. | Book Value Adjustment 23,646 XXX 23,646 XXX
001752 AE 4| AMMC CLO 2012-10A SUB 04/11/22..........ccccccecevevevererere R| 01/31/2016. | Book Value Adjustment coovernn 199,261 XXX ...199,261 XXX U
00176B AF 0| AMMC CLO 2013-13A SUB 0 01/24/26...............ccoenevunenn. | R| 01/31/2016. | Book Value Adjustment. 237,511 XXX 237,511 XXX U
00176E  AE 7| AMMC CLO 2013-12A SUB 0 05/10/25...............cocveeeenneneee | R| 02/29/2016. | Book Value Adjustment 308,808 XXX 308,808 XXX U
00176K  AC  7|AMMC CLO 2014-15A SUB 0 12/09/26 .| R[ 01/31/2016. | Book Value Adjustment. 404,127 XXX o 404,127 XXX
00176M  AC 3 |AMMC 2015-17A SUB 0 11/15/27 .. |. [ 03/30/2016. | MITSUBISHI 756,250 XXX . 3,018,750 11,900 3,018,750 .(262,500) | . XXX
03938L 10 4| ARCELORMITTAL R| 03/14/2016. | Spin Off 03938L112 . 490,476 XXX . 490,476 0 cerenennnn 490,476 0 XXX
03938L 11 2 | ARCELORMITTAL-NY REG RTS........cooovveirrrerrerrriinenns R|03/18/2016. | BERNSTEIN.........ccrervreermrerermriiserersinnnens .......400,000.000 | ..............568,787 XXX | s 1,207,120 0 v 890,476 | s | s 78,312 | oo 78,312 [ oo XXX
38983D 10 2| GREAT AJAX CORP . | 03/09/2016. | Exch d .......429,000.000 | ...........5,199,480 XXX 6,197,000 | ........... 4,201,960 0 rerennn.5,199,480 0 XXX U
38983D 20  1|GREAT AJAXREG D . 103/09/2016. | Exchanged < 141,696.000 | ...........1,716,144 XXX ] 2,045,390 | .ooooeeeee 1,386,897 0 v 1,716,144 0 XXX U
76155G 20 6| REVOLUTION LIGHTING TECHNOLOGIES INC NPV...... | . | 03/11/2016. | Stock Split 1.0 for 10.0........cccvcenevrrveserrienes | -...4,871,569.000 XXX 3,872,897 0 0 XXX L
9099999. Total Common Stocks - Industrial and Miscellaneou: XXX 12,468,604 11,900 .(184,188) | . XXX XXX
9799997 Total Common Stocks - Part 4. XXX 12,468,604 11,900 .(184,188) | . XXX XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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Current

F Year's

o Other- NAIC

r Than- Bond Interest Desig-

e Unrealized Temporary Total Foreign Foreign | Stock nation or

i Prior Year Valuation Current Year's | Impairment| Total Changein | Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market

g Number of Shares Book/Adjusted Increase/ (Amortization)/ | Recognize B/AC.V. Changein | Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator

CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)

9799999. Total Common Stocks v 12,191,157 XXX e 12,958,736 | ......... 12,468,604 | .......cc..... 11,900 w0 (U I 11,900 | oo 0 .....12,375345 0 [ (184,188) | ...........(184,188) .0 XXX XXX
9899999. Total Preferred and Common Stock v 12,191,157 XXX 12,958,736 | ......... 12,468,604 | .......c...... 11,900 | o0 i 0 | oo 11,900 | oo 0].....12,375,345 o0 [ (184,188) | ...........(184,188) .0 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks .......133,472,926 XXX | 709,629,109 | ....... 650,825,959 | .............. 34,541 | ......... 4,211,642 | .......... (U 4,246,183 | ................. 0 ....722,463,785 0] 11,009,141 | ....... 11,009,141 | ..10,325,317 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....10.
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Statement as of March 31, 2016 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
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counter Number Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit | Effectiveness
Schedule|  of party Date of of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used| / Exhibit | Risk(s) Exchange, Clearing Trade Maturity or | Contract| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)| Hedged | Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier | (a) or Central_house Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value | (Decrease) BJ/A.C.V. | Accretion Items Exposure| Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| N/A .| WELLS FARGO... .04/10/2015 | .04/09/2016 | ....ocvcvvrs | ovee 2,452,360 | ....2,081.4600 3,071 # 119,076 (22,147)
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. N/A .| WELLS FARGO! .05/15/2015 | .05/14/2016 .2,221,712 | ...2,098.4800 2,605 # 17,879 (20,484)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| N/A .| CREDIT SUISSE. .06/12/2015 | .06/11/2016 | ....veeevcrs | ovee 2,165,424 | ....2,105.6000 | ............. 4,861 # 10,689 | oo | e (REKSEI0)) SR
S&P 500 CALL OPTIONS.........coovevemmmiveimmeiiessmnensesnnnnnnnns EQUITY INDEX PRODUCT..........c.... | N/A......... A CITIBANK......ooooomvevevmivviimimniiiiinnnins evnnveeneenns .07/10/2015| .07/09/2016 | ........cccv. | weeeee 2,090,549 | ....2,047.9600 27,798 1,314 | #| .......... 1,314 (3,623) (22,861) P | SO
S&P 500 CALL OPTIONS........ovvvveemrrerererevsiesenensenenes EQUITY INDEX PRODUCT........cccoeeoo. | N/A........ A WELLS FARGO........cvccrmmmmervrres cvrvveeene | .08/14/2015 | .08/13/2016 | ..covecvvcc | ovee 2,245,212 | ...2,087.0600 | ........... 17,225 LLZA 1 I AYA A [— 490 | oo | e (RIARK1:)) PN P | SO
S&P 500 CALL OPTIONS.......coouwvvvmmvvvivmesivmsmmensesmnnaennns EQUITY INDEX PRODUCT..........c.... | N/A......... A CITIBANK......ooooouvvvvimivvvimimsiiniiiniins evsnvsenneens .09/11/2015 .09/10/2016 | ....cccvvvvve | weveee 1,604,644 | ...1,947.3600 | ........... 91,441 62,943 | *# 62,943 | ... (10,643) | oo | e (RIARLTYY RN LD | SO
S&P 500 CALL OPTIONS........vvvvveemrmrerererenmierenensenenes EQUITY INDEX PRODUCT........ccooeeo.. | N/A........ A CREDIT SUISSE........ccoooumrurrrirs cvrvrveenn | .10/09/2015 | .10/08/2016 | ....ccccccc | e 2,640,115 | ....1,994.1600 | .........116,067 64,207 | *#] ......... 64,207 (23,299) (28,560) P |
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| WELLS FARGO... 1111312015 | .11/12/2016 | ..ccvcovevene | e 2,092,502 | ....2,073.4400 ..48,768 15,964 | #| ....... 15,964 | .......(18,399) .(14,408) | ...
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MERRILL LYNCH 12/11/2015| .12110/2016 | ..covvvcs | ovee 3,380,164 | ....2,044.4400 122,795 56,841 | *# 56,841 (35,276) .(30,678)] ...
S&P 500 CALL OPTIONS.........cccoomesiicrssisessssicsssssissises EQUITY INDEX PRODUCT................. | N/A......... A CREDIT SUISSE..........omrririnrs worereennnne | .01/15/2016 | .01/14/2017 | oo | e 1,301,698 |....1,890.7100 | ...ooccccrccvcvrcnvccac | crcrereres 54,520 | oo v 107,554 | M ... 107,554 | ........ YR T [ (CRT7Y) [N B LD | SO
S&P 500 CALL OPTIONS........covvvveemrmscrernreviiisiesssennnns EQUITY INDEX PRODUCT........cooec... | N/A......... A WELLS FARGO........ccoccmmmmmmnres v | 021122016 | 0211172017 | oo | e 2,092,508 | ....1,853.2400 | ..cooovvvrevrecriennc [ weviinnne 101,507 233215 | *# 233,215 | ....... 140,167 (8,459) T | SO
S&P 500 CALL OPTIONS.........ccooimmciicsssissssssicsssssissisns EQUITY INDEX PRODUCT................. | N/A......... A CREDIT SUISSE.........omrrirnrs worereennnns | .03/11/2016 | .03/10/2017 | ..o | 2,011,817 | ...1,985.7700 93,925 115,636 | *#] ...... 115,636 | ......... 21,711 LD | SO
S&P 500 CALL OPTIONS........covvvveerrnerernreviierieessennies EQUITY INDEX PRODUCT........cccoeeo.. | N/A......... A MORGAN STANLEY........ccccovuvunn. ceveeves | 10/07/2014 | .04/06/2016 | ........cccc. | ...u 4,571,985 | ...1,964.8200 | .........207,419 219,501 [ *#| ...... 219,501 | ......... 38,788 (26,705) T | SO
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| BARCLAYS .10/21/2014 | .04/20/2016 | ............. | ..... 3,610,932 | ....1,904.0100 199,536 244,099 |*#] ....... 244,099 67,511 (22,948)
S&P 500 CALL OPTION: EQUITY INDEX PRODUCT. .| MERRILL LYNCH .11/07/2014 | .05/06/2016 ..3,951,640 | ...2,031.2100 133,430 91,146 | *# 91,146 (19,114) (23,170)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| CREDIT SUISSE. 1112112014 | .05/20/2016 | .........ccv. | -eveus 4,032,069 | ....2,052.7500 122,270 72,921 [ *#] 72,921 | (25,035 [ oo [ v (PZ ALY (Y IR
S&P 500 CALL OPTIONS........ovvvveermscrerrreiiiiressrennins EQUITY INDEX PRODUCT........cceoeeo.. | N/A......... A MORGAN STANLEY.........cccoocuuen. ceverve | 12/08/2014 | .06/06/2016 | ........cccc | ooee 2,356,057 |...2,075.3700 | .......... 64,639 41,699 [ “#| ......... 41,699 | ......... (9,209) | vvvvvevercrrenns [ v (URIET D] [T IR T |
S&P 500 CALL OPTIONS..........cccoommmiicissricssssicssssscssians EQUITY INDEX PRODUCT................ | N/A......... A ROYAL BANK OF CANADA......... occocevcc. 1212212014 | .06/20/2016 | ............. | ...... 2,973,035 | ....2,070.6500 86,542 61,661 [ *#] ........ 61,661 | .......... ((GJP21)) Y IS (RETCIEYY [ IR L P | O
S&P 500 CALL OPTIONS.......coooerivvvciiicrnseninsriiiiarnenns EQUITY INDEX PRODUCT.......ccccoeeo.. | N/AL....... A CREDIT SUISSE........ccooucuuiiiies v | .01/07/2015 | .07/06/2016 | .....cccccc. | ovec 3,933,260 | ...2,002.6100 | .........159,429 157,697 | *#] ....... 157,697 | ......... 23,467 (25,199) T B
S&P 500 CALL OPTIONS..........cccoommmiiiismiscssssicsssssisssis EQUITY INDEX PRODUCT................ | N/A......... A CREDIT SUISSE.........omrreinnns oo | 0112172015 ] .07/20/2016 | ......ccccccc | e 2,575,643 | ....2,022.5500 98,175 93,132 [ *#] ........ 93,132 | ...occeee 10,907 | oo | e (RERCIIO)) Y IR T |
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MERRILL LYNCH .02/09/2015 | .08/06/2016 | ............. | ...... 3,410,707 | ....2,055.4700 112,575 98,508 | *#] .........98,508 | ....erv6,219 | oo [ v (VI2:15) | [T
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| CREDIT SUISSE. .02/23/2015 | .08/20/2016 ..3,854,007 | ....2,110.3000 65,766 | *# 65,766 (6,773) (22,439)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS .03/09/2015 | .09/06/2016 | ............. | ...... 3,689,221 | ...2,071.2600 103,832 | *#] ...... 103,832 | ......... 15,932 | oo | e (PAIC17A) (Y IR
S&P 500 CALL OPTIONS..........cccoomsmiicimsiicssisicsssssiisians EQUITY INDEX PRODUCT................ | N/A......... A CITIBANK.......oooomvevvivmmiiivimsniiiinninns cvvsevssnenns .03/23/2015 .09/20/2016 | ............. | w.ecu 4,275,453 | ....2,108.0600 | ........110,491 96,579 | *# 96,579 | ......... 11,308 | oo | e (V2 Jv20) | (Y IR T | O
S&P 500 CALL OPTIONS.......cooocmivvvviiicsnserineiiiiinrnenns EQUITY INDEX PRODUCT........cccoeeo.. | N/AL....... A BARCLAYS.......ccooommmmmnminiiiiiiiiens v .04/07/2015 | .10/06/2016 | ....vcovvvere | wevens 4,191,744 | ...2,080.6200 | ........122,774 117,264 | *#] ...... 117,264 | ......... LT I I (P21 I IV T | SO
S&P 500 CALL OPTIONS..........cccoommmiicissiccssssscsssssisssss EQUITY INDEX PRODUCT................ | N/A......... A CITIBANK.......oooomvvveimmmivivimsiniiiininns evvsevssnenns .04/07/2015 | .04/06/2016 | ............. | ...... 4,710,619 | .......116.6900 6,078 57,005 [ *#] ....... 57,005 | ......... 77,216 | oo | e (PICICT) ) Y IR T | O
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| BARCLAYS .04/07/2015 | .04/06/2016 ...80,643,132 | ....2,080.6200 98,350 # 338,854 <ernn(437,204) ] ...
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| CREDIT SUISSE. .04/07/2015 | .04/06/2016 22,428,389 | ....2,080.6200 182,477 31,933 [ *#] ........31,933
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| CREDIT SUISSE. .04/07/2015 | .04/06/2016 | .....cocccvee | e 298,725 | ...2,080.6200 6,361 555 | *# 555 | .eoouvnead .
S&P 500 CALL OPTIONS..........cccoommmiiiisiricssssicssssscsiss EQUITY INDEX PRODUCT................ | N/A......... A CITIBANK.......ooooovevevirmvvisimsiiniiniinns cvvvrneseenns .04/07/2015 | .04/06/2016 | ............. ...86,571,271 | ...2,080.6200 | ...... 1,289,040 160,816 | *#] ...... 160,816 | ...... (SR AD ciereno(461,333) | s | i L P B
S&P 500 CALL OPTIONS......ccoumvvevmmmiivimeieisemmensssennennens EQUITY INDEX PRODUCT.........cc..... | N/A......... A CITIBANK.....cooovveveeeiiivvviiinniiiiiiniins evsnenenennns .04/07/2015 | .04/06/2016 | ............. ...70,080,497 | ....2,080.6200 | ...... 1,281,786 130,182 | *#] ...... 130,182 | ...... ((ZRE:Z10) ) I creeeee(BO7,764) | oo | v P | SO
S&P 500 CALL OPTIONS..........cccoommmiiiirsiicssssicrssssisiss EQUITY INDEX PRODUCT................ | N/A......... A CITIBANK.......oooooveeevimmvvivimsinniiniinns cvvvrneseenns .04/07/2015 | .04/06/2016 | ............. ...55,272,947 | ....2,080.6200 939,315 102,676 | *#] ...... 102,676 | ...... (481,457) (355,182) T B
S&P 500 CALL OPTIONS......cooumvvemmmvvivimeiivssmmenseseneenenns EQUITY INDEX PRODUCT.........ccco... | N/A......... A CITIBANK......ooooveveveiviveviviisiiiiiiniins evsesnesenens .04/07/2015 | .04/06/2016 | ............. ...50,132,110 | ....2,080.6200 | .........788,449 93,126 | *#] ....... 93,126 | ..... (408,535) | ..covvererrrcrcrena 100000:(286,788) | oo | e LD | SO
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| CITIBANK.... .04/07/2015 | .04/06/2016 ...54,795,675 | ....2,080.6200 849,095 101,789 | *#] ..... 101,789 | ...... (440,225) ...(307,080) | ...
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| CITIBANK .04/07/2015 | .04/06/2016 ...49,502,306 | ....2,080.6200 749,304 91,956 | *# 91,956 | .....(388,616) 268,732)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| CITIBANK.... .04/07/2015 | .04/06/2016 ...38,337,444 | ....2,080.6200 530,656 71,215 | *#] .......71,215 | ...... (274,352) ...(185,089) [ ...
S&P 500 CALL OPTIONS........couvevvvmmevvimmemiessmnensemmnnannnns EQUITY INDEX PRODUCT................. | N/A......... A MORGAN STANLEY.........ccoevvvvunns covvveeeenens | 0412112015 .10/20/2016 | ..covvovvves | e 5,251,000 | ....2,100.4000 | ........144,398 133371 | *#] ...... 133,371 | ..o 19,222 (30,250)
S&P 500 CALL OPTIONS........ovveveemmerrernrenmiesenensenenes EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A MORGAN STANLEY........cocovvevunn. cevvveen | 0412112015 | .04/20/2016 | ..ovoovvec | e 4,458,836 | ......114.7200 9,871 114,206 | *#]| ....... 114,206 | ....... 130,181 (25,847)
S&P 500 CALL OPTIONS.........coomevvmmmivvimmemivssmmeesssmnnnennns EQUITY INDEX PRODUCT................. | N/A......... A BARCLAYS......coooumummmmmmmmmmimmmmmniins cvessssseses .04/21/2015| .04/20/2016 | ............. ....65,526,983 | ....2,100.4000 57,842 ] [ I 277,764 | oo <.0r...(335,606)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| CREDIT SUISSE. .04/21/2015 | .04/20/2016 ...17,120,291 | ....2,100.4000 | .........104,677 24376 | *#] ........24,376 | ........ ST VZ 3 [T S (99,726)
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| CREDIT SUISSE. .04/21/2015 | .04/20/2016 187,451 | ....2,100.4000 3,450 486 .486 (266) (2,697)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS .04/21/2015 | .04/20/2016 ...67,050,649 | ....2,100.4000 | ...... 1,076,668 173,986 73,986 | ... (435,492) | ..oovvvrrerrrinens < (467,190)
S&P 500 CALL OPTIONS.........ccooommcciciscissssssscsssssisisses EQUITY INDEX PRODUCT..........ccccce. BARCLAYS......ooooiimmmmmmmmmmiimmminnis cvesssesssis .04/21/2015| .04/20/2016 | ............. ...44,449,489 | ....2,100.4000 | ........563,038 115,173 | *#] ...... 115,173 | ... (PETIT0)) I PO 7 L3 £51<) PRI I L P | SO
S&P 500 CALL OPTIONS........ovvvveemrmserernieviiirenssennies EQUITY INDEX PRODUCT........ccoeeeere BARCLAYS.......ooommmmnmiriiiviiiinns v .04/21/2015| .04/20/2016 | ............. ...54,195,435 | ....2,100.4000 | .......722,739 140,554 | *#] ....... 140,554 | ...... (299,004) | ...oovvvrrerrines e(283,182) [ e | T |
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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
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counter Number Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit | Effectiveness
Schedule|  of party Date of of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used| / Exhibit | Risk(s) Exchange, Clearing Trade Maturity or | Contract| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)| Hedged | Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier | (a) or Central_house Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value | (Decrease) BJ/A.C.V. | Accretion Items Exposure| Entity end (b)
S&P 500 CALL OPTIONS......cvvvvveemrirererereemieserensenenes EQUITY INDEX PRODUCT........ccoeeeere BARCLAYS.......ocovommmrrrriiiiinnns v .04/21/2015 | .04/20/2016 | ............. ...49,068,729 | ....2,100.4000 669,823 127,286 | *#] ....... 127,286 | ...... (VIEE1)) [— ceee(265,037) [ oo | i P | SO
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| BARCLAYS. .04/21/2015 | .04/20/2016 ...60,295,953 | ....2,100.4000 835,310 156,426 | *#] ...... 156,426 | ...... (346,172) ...(332,713)] ...
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS. .04/21/2015 | .04/20/2016 ...62,392,475 | ....2,100.4000 922,369 161,895 [ *#| ....... 161,895 | ..... (381,587) .(378,888) ] ...
S&P 500 CALL OPTIONS.........ccooomimiresmcrsesssssesessessisses EQUITY INDEX PRODUCT..........c.. | N/A......... A CITIBANK......ooooovvevevivvvvivimniiniiinnins evseevenenens .05/07/2015| .11/06/2016 | .....covvvvve | weveee 7,396,853 | ....2,080.1500 229,703 223,099 | *#] ...... 223,099 | ........c 38,408 | ..ooovveveverererinnns | e (G0 WA [ RN P | SO
S&P 500 CALL OPTIONS........vvvvveemmerererevmieseensenenes EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A MORGAN STANLEY.........cocoovevune. cevvveenn | .05/07/2015 | .05/06/2016 | ....coocevc | oncnd 6,621,444 | ......114.3600 | ........... 18,222 179,634 | *#] ...... 179,634 | ...... 196,491 (35,079) P | SO
S&P 500 CALL OPTIONS.........ccooomemireimsissssessssssssisisses EQUITY INDEX PRODUCT..........c..... | N/A......... A BNP PARIBAS NY.....ooooouuimivimis cvesrseseses .05/07/2015 | .05/06/2016 | ............. ...82,354,667 | ....2,080.1500 | .......212,011 b1 [ I 243481 | oo crerene(455,491) | i | e LD | SO
S&P 500 CALL OPTIONS.......ovvvveemrererererevmisseensenenas EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A CREDIT SUISSE........ccoouuemrrriies cvrvveennnnne | .05/07/2015 | .05/06/2016 | ............. ...21,786,733 | ....2,080.1500 225,833 64,125 | *#] ......... 64,125 | ..o 27,719 | e ceee(133,988) [ v | e T | SO
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| CREDIT SUISSE. .05/07/2015 | .05/06/2016 | ......cccovee | e 169,568 | ....2,080.1500 1,462 (2,621)
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| CITIBANK.... .05/07/2015 | .05/06/2016 ...46,699,700 | ....2,080.1500 393,344 .(129,003) (254,473)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| MERRILL LYNCH .05/07/2015 | .05/06/2016 ...54,278,135 | ...2,080.1500 | ...... 1,069,187 466,807 | *#] ....... 466,807 | ...... (231,984) ....(370,395) | ...
S&P 500 CALL OPTIONS........covvvveemrmncrernreviiiresssenieas EQUITY INDEX PRODUCT........cceeeo.. | N/A......... A CITIBANK......ovvvverecrnerniniciiciinns cvvvveiiinnns .05/07/2015 | .05/06/2016 | ............. ...57,847,286 | ....2,080.1500 | ...... 1,078,628 495,646 | *#] ....... 495,646 | ...... (VAREV[0)) IS— ...(365,482)
S&P 500 CALL OPTIONS.........ccooeieiiicissisissssicsssssisisses EQUITY INDEX PRODUCT................. | N/A......... A MERRILL LYNCH......ccccccoeeeeceennees cvveveuuucnee | .05/07/2015| .05/06/2016 | ............. ...42,764,996 | ....2,080.1500 | ........894,852 368,438 | *#] ....... 368,438 | ..... (PIINET)] [— <..r..(318,658)
S&P 500 CALL OPTIONS........covvvveermncrernieviiiresssennies EQUITY INDEX PRODUCT.........cccu.. | N/A......... A CITIBANK......ovovviricrnerniniciciinns evvvveiiinnns .05/07/2015 | .05/06/2016 | ............. ...60,300,115 | ...2,080.1500 | ...... 1,028,887 510,457 | *#] ....... 510,457 | ...... (179,193) (339,236)
S&P 500 CALL OPTIONS.........ccoooveiiicsssirsssssicsssssisiises EQUITY INDEX PRODUCT................. | N/A......... A CITIBANK......ooooomvveeiimvvvivimsiniiiniiins v .05/07/2015 | .05/06/2016 | ............. ...76,509,241 | ....2,080.1500 | ...... 1,250,277 641,891 [ *#] ...... 641,891 | ..... (200,673) | .cvcvovcrerercrcrenc <rernn.(407,713)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| CITIBANK.... .05/07/2015 | .05/06/2016 ...42,719,237 | ....2,080.1500 652,355 351,908 | *#| ....... 351,908 | .......(90,717) ..(209,730) | ...
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| CITIBANK .05/07/2015 | .05/06/2016 ...50,328,399 | ....2,080.1500 872,750 427,249 27,249 | ......(156,497) 289,005)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| CREDIT SUISSE. .05/21/2015 | .11/20/2016 | ....ceccvc | ovcc 5,062,467 | ....2,125.8500 126,871 113,002 | *#[ ....... 113,002 | oo 15,327 (29,196)
S&P 500 CALL OPTIONS..........ccooovmmiicissiscssisicsssssisssis EQUITY INDEX PRODUCT................ | N/A......... A MORGAN STANLEY.........ccocuvvvnens covveeesnnnns | 10512112015 .05/20/2016 | .covvoveves | oo 4,909,170 | ......116.0800 | ........... 12,029 98,591 | *# 98,591 | ....... 112,253 | oo | v (25,692)
S&P 500 CALL OPTIONS........coocrervvviivrnsenineriiiininenns EQUITY INDEX PRODUCT.......ccccccco.. | N/AL........ A CREDIT SUISSE.........coocuuiiies o | .05/21/2015 | .05/20/2016 | ............. ...73,029,521 | ...2,125.8500 | ........... 34,503 ] i | e 349,908 | ..o .(384,411)
S&P 500 CALL OPTIONS..........ccoooimciiiissiicssssicsssssissias EQUITY INDEX PRODUCT................ | N/A......... A BARCLAYS.......oocommmmmmmimimminnins cvessssssss .05/21/2015 .05/20/2016 | ............. ...20,467,895 | ....2,125.8500 | .........157,286 59,754 | *#] ........ 59,754 | ... 27,322 | oo <onnnn(124,854)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| CREDIT SUISSE. .05/21/2015| .05/20/2016 | ....vvovvvvee | e 207,178 | ...2,125.8500 3,329 617 | *# 617 (2,870)
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| BARCLAYS. .05/21/2015 | .05/20/2016 ...47,492,938 | ....2,125.8500 589,672 141,181 ..(186,715) (261,777)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS. .05/21/2015 | .05/20/2016 ...40,227,332 | ...2,125.8500 | .......458,123 119,003 | *#[ ....... 119,003 | ...... (142,984) ...(196,136) | ...
S&P 500 CALL OPTIONS..........cccoovmmiisissiscssssicssssscssiss EQUITY INDEX PRODUCT................ | N/A......... A BARCLAYS.......oooommmmmmmmimimiinnins cvessssssss .05/21/2015 .05/20/2016 | ............. ...50,019,640 | ....2,125.8500 | ........598,696 148,470 | *#] ...... 148,470 | ...... (188,934) | cocvovcrerercrcrcn <rnrnnr(261,292)
S&P 500 CALL OPTIONS.......coovvvemmmmiimimmieisemmenessennennens EQUITY INDEX PRODUCT.........cc..... | N/A......... A BARCLAYS......coueuumimmmmmmmmmimmmmmniinns cvssssessses .05/21/2015 | .05/20/2016 | ............. ...47399,411 | ...2,125.8500 | ........588,511 140,903 | *#] ...... 140,903 | ...... (WEIRZY - <.erne(261,261)
S&P 500 CALL OPTIONS..........cccooimmiiiisciicssssicsssssiscss EQUITY INDEX PRODUCT................ | N/A......... A BARCLAYS.......commmmmimmmimniniis evvssiessss .05/21/2015| .05/20/2016 | ............. ...48,565,828 | ....2,125.8500 | ........619,192 144,467 |*#] ..... 144 467 | ...... (QEEITOURDY < (278,714)
S&P 500 CALL OPTIONS......coouvvvevmmmvivmmeieissmmessessnninnens EQUITY INDEX PRODUCT.........cc...... | N/A......... A BARCLAYS.....coouuuuuimmmmmmmmmemmmmmniines cvesssessse .05/21/2015| .05/20/2016 | ............. ...715,435,124 | ...2,125.8500 | ...... 1,012,699 224537 [ *#] ....... 224,537 | ..... (318,079) | ccvevvvercrcrcrcrene ......(470,083)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| BARCLAYS. .05/21/2015 | .05/20/2016 ...72,861,255 | ...2,125.8500 | ...... 1,044,254 216,910 | “#] ... 216,910 | ..... (315,977) ..(511,367) | ...
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| CITIBANK .06/07/2015 | .12/06/2016 .6,498,090 | ....2,092.8300 190,227 183,425 83,425 .30,612 .(37,414)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| CITIBANK.... .06/07/2015 | .06/06/2016 | ............. | ..... 5,849,583 | .......112.2400 30,238 195,064 | *#] ...... 195,064 | ....... 197,790 (32,964)
S&P 500 CALL OPTIONS......cooomvvemmmvevvimeievsemmensssmneinenns EQUITY INDEX PRODUCT.........ccc.... | N/A......... A BNP PARIBAS NY.....oooouuuumeuiminis cvvvsseseees .06/07/2015 | .06/06/2016 | ............. ...78,647,181 | ...2,092.8300 | ........249,936 1| 1. 149,628 | ...ooovvvevevererennns <0er:(399,562)
S&P 500 CALL OPTIONS..........ccooommiiiisccsiisssscsssssisiss EQUITY INDEX PRODUCT................ | N/A......... A CREDIT SUISSE..........orrmveienrs wovvvennnnnne | 06/07/2015 | .06/06/2016 | ............. ...18,900,497 | ....2,092.8300 200,615 17442 | *#] ........ 77442 | ......(16,385) | ccovvcvcrcrricrcrcn ......(106,788)
S&P 500 CALL OPTIONS.........ccooomimvremesrsesssssssssssisisses EQUITY INDEX PRODUCT............... | N/A......... A CITIBANK......oooooevvvvvmivviivimsiiniiinnins evnnenenneens .06/07/2015 | .06/06/2016 | .......cccoee | v 171,994 |...2,092.8300 | ............. 4779 2,336 | *# 2,336 56 (2,500)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MERRILL LYNCH.... .06/07/2015 | .06/06/2016 ..87,091,251 | ...2,092.8300 | ...... 1,295,153 860,036 | *#| ......860,036 -(433,660) ..
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| MERRILL LYNCH .06/07/2015 | .06/06/2016 ...52,224,640 | ....2,092.8300 863,000 619,462 19,462 279,361)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MERRILL LYNCH.... .06/07/2015 | .06/06/2016 ...98,138,400 | ....2,092.8300 | ...... 1,576,786 | ..o [ v corvn 1,144,925 | *#[ ...1,144,925 ..(607,613)] ...
S&P 500 CALL OPTIONS.........ccooomemireimciicsiesscsssssisisses EQUITY INDEX PRODUCT............... | N/A......... A MERRILL LYNCH.......ccccoocceeeeeuncrs  cvvcveceecare | .06/07/2015 | .06/06/2016 | ............. ...87,505,116 | ...2,092.8300 | ...... 1,815,459 | ...ooovvvvevrvrverennnns [ coveserererssssereniien | e 1,151,240 [ *#] ....1,151,240 ......(620,802)
S&P 500 CALL OPTIONS........vvvvvevmrrrernrevmieseensenenes EQUITY INDEX PRODUCT........ccooeeo.. | N/A........ LA CITIBANK.....crvevveercrrernnnreiiisinns evvvveininnns .06/07/2015 | .06/06/2016 | ............. ...42,273,114 | ....2,092.8300 625,385 468,038 | *#] ....... 468,038 ....(198,607)
S&P 500 CALL OPTIONS.........ccooememirerscrrissessesssssisissns EQUITY INDEX PRODUCT............... | N/A......... A MERRILL LYNCH.......ccccooeceeceenners  cvvcveveecnre | .06/07/2015 | .06/06/2016 | ............. ...57,474,866 | ...2,092.8300 983,886 695,397 | *# 695,397 ..(320,628)
S&P 500 CALL OPTIONS........ovvvveemrirererereemieseenrenenes EQUITY INDEX PRODUCT........cccoeeo.. | N/A......... A MORGAN STANLEY........coccovevune. cevvrre | .06/07/2015 | .06/06/2016 | ............. ...45,675,259 | ....2,092.8300 820,951 566,840 | *#] ....... 566,840 (269,207)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| MORGAN STANLEY. .06/22/2015 | .12/20/2016 | ...cvcovvvene | v 4,852,977 | ...2,109.9900 | ........138,952 131,104 | *#] ...... 131,104 .(29,645) ...
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| CITIBANK.... .06/22/2015 | .06/20/2016 ..5,330,530 .115.1200 22,465 138,054 .(28,662)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| BNP PARIBAS N .06/22/2015 | .06/20/2016 ...74,427,637 | ...2,109.9900 | .........188,408 0 |*# 0 ..(409,530) | ...
S&P 500 CALL OPTIONS........covvvveeerrnerernreviiisesssennias EQUITY INDEX PRODUCT........cccoeeere CREDIT SUISSE........ccoooucmuriiies cvrvveunnnnne | .06/22/2015 | .06/20/2016 | ............. ...18,786,111 | ....2,109.9900 | ........182,138 83,444 | *#] ........ 83,444 1 115,085) [ oo | e T | SO
S&P 500 CALL OPTIONS.........ccooeiemiicisirrsssssicsssssisisses EQUITY INDEX PRODUCT..........ccccce. MORGAN STANLEY.........cocevvuvnnns covveeennnens | 061222015 ] .06/20/2016 | .....covvvvee | e 421,998 | ...2,109.9900 | ........... 10,594 4917 | "] e 4,917 (6,326) LI | SO
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Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counter Number Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit | Effectiveness
Schedule|  of party Date of of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used| / Exhibit | Risk(s) Exchange, Clearing Trade Maturity or | Contract| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)| Hedged | Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier | (a) or Central_house Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value | (Decrease) BJ/A.C.V. | Accretion Items Exposure| Entity end (b)
S&P 500 CALL OPTIONS......cvvvvveemrirererereemieserensenenes EQUITY INDEX PRODUCT........ccoeeeere BNP PARIBAS NY.....ovvvovvviriinns v .06/22/2015| .06/20/2016 | ............. ...51,564,419 | ....2,109.9900 | .........808 445 538,963 | *# 538,963 | ......... 21,882 | oo ceer(291,365) [ v | e T | SO
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BNP PARIBAS NY. .06/22/2015 | .06/20/2016 ...53,594,670 | ....2,109.9900 922,778 585,988 | *# 585,988 3,068 ..(339,858)] ...
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS .06/22/2015 | .06/20/2016 ...58,680,375 | ...2,109.9900 | ...... 1,038,284 648,797 | *#| ...... 648,797 | ......... (4,030) | covveveveren <nn(385,457) | ...
S&P 500 CALL OPTIONS.........ccooomimiresmcrsesssssesessessisses EQUITY INDEX PRODUCT..........c.. | N/A......... A BARCLAYS......cooouiummmmmmmmmmimmmminiins cvesssessses .06/22/2015 | .06/20/2016 | ............. ...57,161,474 | ...2,109.9900 | ...... 1,037,580 638,076 | *#] ....... 638,076 | .......(11,428) | ccocvvvcrcrivcrcrccc c000eee(388,077) | oo | v P | SO
S&P 500 CALL OPTIONS........vvvvveemmerererevmieseensenenes EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A BARCLAYS........covommmmrmrrriiiiiinns coreverveenes .06/22/2015| .06/20/2016 | ............. ...58,914,568 | ....2,109.9900 | ...... 1,114,038 666,509 | *#] ...... 666,509 | ........(25,423) | ccooorverrrereriir (822,07 [ oo | e T |
S&P 500 CALL OPTIONS.........ccooomemireimsissssessssssssisisses EQUITY INDEX PRODUCT..........c..... | N/A......... A BNP PARIBAS NY.....ooooouuimivimis cvesrseseses .06/22/2015 | .06/20/2016 | ............. ...49,487,843 | ...2,109.9900 | ........741,698 504,536 | *#] ....... 504,536 | ........ 27,400 | oo c00000e(264,562) | oo | e LD | SO
S&P 500 CALL OPTIONS.......ovvvveemrererererevmisseensenenas EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A BNP PARIBAS NY.....covvvevvcriinns o .06/22/2015| .06/20/2016 | ............. ...63,514,176 | ....2,109.9900 | ........924,697 636,625 | *#] ....... 636,625 | ......... KISKeIGIVI [N (328,033 [ v | e T | SO
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY... .07/07/2015 | .01/06/2017 | .coouvnrrs | ooven 4,137,520 | ....2,068.7600 135,351 135,512 | *#] ..... 135,512 (23,350)
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| MORGAN STANLEY. .07/07/2015 | .07/06/2016 .4,919,434 .112.0600 1,654 175,215 75,215 .(27,118)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| WELLS FARGO....... .07/07/2015 | .07/06/2016 ...80,483,521 | ....2,068.7600 677,503 15,255 | #] ........ 15,255 | ...... (244,806) .(417,442) | ...
S&P 500 CALL OPTIONS........covvvveemrmncrernreviiiresssenieas EQUITY INDEX PRODUCT........cceeeo.. | N/A......... A CREDIT SUISSE........ccooucuuviiies v | .07/07/2015 | .07/06/2016 | ............. ...15,602,913 | ....2,068.7600 | ........189,187 78,858 | *#] ........ 78,858 (26,853) (83,476)
S&P 500 CALL OPTIONS.........ccooeieiiicissisissssicsssssisisses EQUITY INDEX PRODUCT................. | N/A......... A MORGAN STANLEY.........cccovvvvnnns covvveenenens | 07/07/2015] .07/06/2016 | ...ovvovvvevs | oo 1,241,256 | ....2,068.7600 | ........... 46,354 29,286 | *#] ......... 29,286 | .coccooceee. KIITN N [ (17,404)
S&P 500 CALL OPTIONS........covvvveermncrernieviiiresssennies EQUITY INDEX PRODUCT........ccoeeeo.. | N/A......... A BARCLAYS.......cooommmmrmiiviiinnns o .07/07/2015| .07/06/2016 | ............. ...51,367,048 | ....2,068.7600 | ...... 1,093,604 969,909 | *#] ....... 969,909 | ....... 169,546 | ....oocvvvvviin .(293,241)
S&P 500 CALL OPTIONS.........ccoooveiiicsssirsssssicsssssisiises EQUITY INDEX PRODUCT................. | N/A......... A BARCLAYS......oooooiimmmmimmmmmiiimminiis cvesssesisis .07/07/2015| .07/06/2016 | ............. ...45,158,901 | ....2,068.7600 | ........806,905 743,419 [ *#] ....... 743419 | ...... 149,237 | ..oovvveveviviririnns cen(212,723)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS. .07/07/2015 | .07/06/2016 ...49,076,160 | ....2,068.7600 | ...... 1,210,766 .1,024,521 | *#] ...1,024,521 | ...... 144,744 (330,988)
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| BARCLAYS. .07/07/2015 | .07/06/2016 ...66,027,316 | ....2,068.7600 ..1,565,100 ..1,343,760 | *#] ....1,343,760 04,584 ..(425,924) | ...
S&P 500 CALL OPTIONS... .. | EQUITY INDEX PRODUCT............... .| A........ | BARCLAYS. .07/07/2015 | .07/06/2016 ...49,989,263 | ....2,068.7600 | ...... 1,125,971 982,823 | *#] ....... 982,823 | ...... 161,377 .| .....(304,525) | ...
S&P 500 CALL OPTIONS..........ccooovmmiicissiscssisicsssssisssis EQUITY INDEX PRODUCT................ | N/A......... A BARCLAYS.......ocommmmmmmimimminnins cvessssssss .07/07/2015| .07/06/2016 | ............. ...51,470,958 | ....2,068.7600 | ...... 1,141,480 | oo [ v | v 1,000,969 | *#] ....1,000,969 | ....... QLA [— <.er..(307,891)
S&P 500 CALL OPTIONS........coocrervvviivrnsenineriiiininenns EQUITY INDEX PRODUCT.......ccccccco.. | N/AL........ A BARCLAYS.......ccooommmmmnmiriiiiiiiiens v .07/07/2015| .07/06/2016 | ............. ...57,971,857 | ...2,068.7600 | ...... 1,170,385 | oo [ e cerrnnn 1,051,772 | #[ ...1,051,772 | ....... 193,418 | oo .(312,031)
S&P 500 CALL OPTIONS..........ccoooimciiiissiicssssicsssssissias EQUITY INDEX PRODUCT................ | N/A......... A BARCLAYS.......oocommmmmmmimimminnins cvessssssss .07/07/2015| .07/06/2016 | ............. ...50,384,633 | ....2,068.7600 | ........949,960 866,388 | “#] ....... 866,388 | ...... LG HVT(CT [ <....(251,648)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| WELLS FARGO... .07/21/2015 | .01/20/2017 | .coccvccers | v 2,380,185 | ...2,128.2800 ..64,584 59,609 | *# 59,609 8,686 .(13,661) ] ...
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| UBS SECURITIE .07/21/2015 | .07/20/2016 ..5,455,960 .105.7000 9,513 246,616 | “#] ........ 246,616 201,300 .(34,197)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| WELLS FARGO... .07/21/2015 | .07/20/2016 ...72,888,398 | ....2,128.2800 164,448 2 |'# 2 | 192,414 ...(356,860) | ...
S&P 500 CALL OPTIONS..........cccoovmmiisissiscssssicssssscssiss EQUITY INDEX PRODUCT................ | N/A......... A BARCLAYS.......oooommmmmmmmimimiinnins cvessssssss .07/21/2015 .07/20/2016 | ............. ...13,193,538 | ...2,128.2800 | ........131,277 70,732 | *#] ......... 70,732 | ..o 14,329 | oo | e (74,873)

S&P 500 CALL OPTIONS.........oooovmmmmmvmimmsiiimsmsninssnsninnnns EQUITY INDEX PRODUCT................ | N/A......... A ROYAL BANK OF CANADA......... .. .07/2112015| .07/20/2016 | ...cocovvveee | e 2,397,283 | ...2,128.2800 | ........... 56,751 26,336 | *#] ... 26,336 | oo YT BRI [ (30,939)
S&P 500 CALL OPTIONS.........oovvvvvvvmresssssnnnsssseesssssen EQUITY INDEX PRODUCT................ | N/A......... JA— UBS SECURITIES.........ovmiviiies wovvvveenns | 071212015 | .07/20/2016 | ............. ...53,124,244 | ...2,128.2800 859,889 544,388 | 4] ....... 544,388 | ......... (Ae1c1c) ) < (312,513)
S&P 500 CALL OPTIONS........oooovmmmmmvmmmmsiismsmsssnsmmnninnnns EQUITY INDEX PRODUCT................. | N/A......... A BNP PARIBAS NY......coviviviiiiies everereseee .07/21/2015| .07/20/2016 | ............. ...68,465,275 | ....2,128.2800 | ........951,763 646,876 | “#] ...... 646,876 | ......... VRV ......(334,239)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BNP PARIBAS NY. .07/21/2015 | .07/20/2016 ...50,243,808 | ....2,128.2800 789,344 507,709 | 4| ....... 507,709 2,307 (283,942)
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| ROYAL BANK OF CANADA .07/21/2015 | .07/20/2016 ...49,813,203 | ....2,128.2800 834,686 518,100 18,100 | .......(10,795) (305,791)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| UBS SECURITIES....... .07/21/2015 | .07/20/2016 ...77,821,288 | ...2,128.2800 | ...... 1,346,189 819,393 | 4| ....... 819,393 | .......(29,873) [ vovvvrscscirrrre ......(496,923)
S&P 500 CALL OPTIONS.........cooovmmmmmvvmmmsiismsmsssnnsmsninnnns EQUITY INDEX PRODUCT................ | N/A......... A ROYAL BANK OF CANADA......... .. .07/21/2015 .07/20/2016 | ............. ...60,613,567 | ...2,128.2800 | ...... 1,091,731 646,845 | “#]| ...... 646,845 | .......(35,912) | ceovrorrrrrree ......(408,974)
S&P 500 CALL OPTIONS.........oovvvvvvvmrrsssssnnnsssnnesssssos EQUITY INDEX PRODUCT................ | N/A......... A BNP PARIBAS NY.....oooovesiciiinns cvvvressis .07/21/2015 | .07/20/2016 | ............. ....45,934,908 | ...2,128.2800 | ........675,421 448,395 | *#| ....... 448,395 | ........ 12,817 (239,842)
S&P 500 CALL OPTIONS........ooiiiirmirsscsicscssssssssssicss EQUITY INDEX PRODUCT................. | N/A......... A BNP PARIBAS NY......coivviiiins everrsesee .08/07/2015 | .02/06/2017 | ...ovoevvvene | enend 6,695,422 | ....2,083.5600 235,741 231,853 | “#] ...... 231,853 | ......... KY(RIVCH (SRR [ (41,695)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| UBS SECURITIES.......... .08/07/2015| .08/06/2016 | ............. | ...... 6,738,771 | .......104.3900 111,649 308,247 | *#]| ........ 308,247 | ....... 239,623 | oo | i (43,025)
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| ROYAL BANK OF CANADA .08/07/2015 | .08/06/2016 ..103,788,262 | ....2,083.5600 846,192 26,895 | *# .26,895 | ......(293,646) (525,651)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS .08/07/2015 | .08/06/2016 ...22,423,036 | ....2,083.5600 .304,395 156,188 | *#] ...... 156,188 | ........(26,002) | ...cccoooooeccrcrcene <.nr:(122,206)
S&P 500 CALL OPTIONS........ooiioiemiiriscsicscssssssssesisss EQUITY INDEX PRODUCT................ | N/A......... A MERRILL LYNCH......ccccooooeviiivnicss e | .08/07/2015 | .08/06/2016 | ......ccvven. | wevea 4,832,076 | ....2,083.5600 | ........175,023 110412 | *#] ... 110,412 (812) (63,800)
S&P 500 CALL OPTIONS..........cccooimmiiiisccicscssicscsssisiis EQUITY INDEX PRODUCT................ | N/A......... A BARCLAYS.......ommmmmmimmmninis evevsirssss .08/07/2015 | .08/06/2016 | ............. ...41,257,729 | ....2,083.5600 685,000 629,372 | *# 629,372 | ....... QVIRT VI [ ......(183,659)
S&P 500 CALL OPTIONS........cooiiiirmiirsscsicscsssssssscsisss EQUITY INDEX PRODUCT................. | N/A......... A BARCLAYS.......immrmininiiis evesssesess .08/07/2015 .08/06/2016 | ............. ...60,450,753 | ....2,083.5600 | ...... 1,304,649 | ..ooovvvvvvvvvvvevennnns [ v | e 1,134,135 [ *#] ...1,134,135 | ...... 186,058 (356,572)
S&P 500 CALL OPTIONS..........ccooimmiiiisccicssssicsssssisiis EQUITY INDEX PRODUCT................ | N/A......... A BARCLAYS........ooommmmmmmimirinis evessisssss .08/07/2015 | .08/06/2016 | ............. ...80,318,699 | ....2,083.5600 | ...... LIRS URRRRRRTY [FNY ISR 1,330,739 [ *#]....1,330,739 | ...... VKA TV ......(396,860)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| BARCLAYS. .08/07/2015 | .08/06/2016 ...56,130,616 | ....2,083.5600 | ...... 1,253,889 21,072,912 *#]..1,072912 | ...... 164,720 ....(345,698) | ...
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| BARCLAYS. .08/07/2015 | .08/06/2016 ...62,710,151 | ....2,083.5600 1,374,572 .1,189,602 | *#] ....1,189,602 91,325 376,295)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| MORGAN STANLEY. .08/07/2015 | .08/06/2016 ....44,555,830 | ....2,083.5600 | ...... 1,076,429 901,839 [ *#] ...... 901,839 | ....... 126,397 ....(300,986) | ...
S&P 500 CALL OPTIONS.........ccoooimmiiiirccicsscsisscsseisiss EQUITY INDEX PRODUCT.............. BARCLAYS.......ommmmmmmmniris evevsiessss .08/07/2015 | .08/06/2016 | ............. ...57,959,570 | ....2,083.5600 | ...... (RIS Y [N ciere 1,028,002 [ *#] ....1,028,002 | ...... LYY [— ceeenne(314,199) | s | i | I B

S&P 500 CALL OPTIONS.........ooosoiimiiisassissssssssssscssssss EQUITY INDEXPRODUCT............. BARCLAYS.......ommmmmmmsiniiis evesssesss .08/07/2015 .08/06/2016 | ............. ....66,250,559 | ....2,083.5600 | ...... 1,659,613 | .oovvvvvvvevvvvvvveennns [ oo | 1,319,002 [*#]...1,319,002 | ...... UEYRCICICH — cerennr(432,119) | v | v T B
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counter Number Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit | Effectiveness
Schedule|  of party Date of of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used| / Exhibit | Risk(s) Exchange, Clearing Trade Maturity or | Contract| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)| Hedged | Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier | (a) or Central_house Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value | (Decrease) BJ/A.C.V. | Accretion Items Exposure| Entity end (b)
S&P 500 CALL OPTIONS......cvvvvveemrirererereemieserensenenes EQUITY INDEX PRODUCT........ccoeeeere BARCLAYS.......ocovommmrrrriiiiinnns v .08/07/2015 | .08/06/2016 | ............. ...49,627,820 | ....2,083.5600 | ...... 1,010,759 892,138 | *# 892,138 | ....... 155,950 [ .oorrveririins e 2TAET) [ e | i P | SO
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| BARCLAYS .08/07/2015 | .08/06/2016 ...52,234,040 | ....2,083.5600 | ...... (VARS8 [PPPPPRPHIRIIT [N ISV 1,030,885 | *#] ....1,030,885 | ....... 153,591 (335,870)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| WELLS FARGO. .08/21/2015 | .02/20/2017 | ..covvveecrs | evend 8,213,644 | ...2,035.7300 | .........324,898 334,059 | *#| ....... 334,059 | ......... CYACNE- T [N I (48,457) | covoovvervcrvriee | v
S&P 500 CALL OPTIONS.........ccooomimiresmcrsesssssesessessisses EQUITY INDEX PRODUCT..........c.. | N/A......... A UBS SECURITIES.......ccccoocoeeueuices  cvveveueeceee | .08/21/2015| .08/20/2016 | ..........c.. | w.ece 6,870,030 | .......110.4400 62,078 268,755 | *#] ....... 268,755 | ...... 250,086 | ... | v (GIIR11) ) [N RN P | SO
S&P 500 CALL OPTIONS........vvvvveemmerererevmieseensenenes EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A WELLS FARGO........ccoccrmmmmmrrres  cvrvrenne | 081212015 | .08/20/2016 | ............. ...76,778,652 | ...2,035.7300 | ...... 1,289,943 350,830 | *#] ....... 350,830 | ...... (569,029) | ..vevvvvrenrerrrenens (370,084 [ v | P | SO
S&P 500 CALL OPTIONS.........ccooomemireimsissssessssssssisisses EQUITY INDEX PRODUCT..........c..... | N/A......... A ROYAL BANK OF CANADA......... ocoooeueee .08/21/2015| .07/20/2016 | ....ccovvveve | wevees 3,817,806 | ...2,093.7200 25,186 95 | *# 95 | ooe(14,145) | oo | e (RTURTE5Y) PN IV LD | SO
S&P 500 CALL OPTIONS.......ovvvveemrererererevmisseensenenas EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A CREDIT SUISSE........ccooumemvmriies cvrvveennnnne | .08/21/2015 | .08/20/2016 | ............. ...15,428,239 | ....2,035.7300 203,457 107,816 | *#]| ....... 107,816 | ccevve(17,729) | oo | v (UZCT)) e I T | SO
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| WELLS FARGO... .08/21/2015 | .08/20/2016 | ... | oven 2,731,241 | ...2,035.7300 | .........141,658 106,604 | *#] ...... 106,604 17 (35,071)
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| WELLS FARGO. .08/21/2015 | .08/20/2016 ...91,426,033 | ....2,035.7300 ..2,666,925 2,658,706 | *#| ...2,658,706 573,598 (581,818)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| BNP PARIBAS N .08/21/2015 | .08/20/2016 ...55,920,843 | ...2,035.7300 | ...... (VKR T LI PRI [N ISV 1,327,038 |*#]...1,327,038 | ...... 312,036 .(278,817) ] ...
S&P 500 CALL OPTIONS........covvvveemrmncrernreviiiresssenieas EQUITY INDEX PRODUCT........cceeeo.. | N/A......... A BNP PARIBAS NY......ovvivicrinnns v .08/21/2015| .08/20/2016 | ............. ...53,054,075 | ...2,035.7300 | ...... 1,456,613 | e [ oo cervenn 1,465,393 | “#[ ....1,465,393 | ....... 324,579 | oo .....(315,800)
S&P 500 CALL OPTIONS.........ccooeieiiicissisissssicsssssisisses EQUITY INDEX PRODUCT................. | N/A......... A BNP PARIBAS NY......coooimiis v .08/21/2015 .08/20/2016 | ............. ...84,326,496 | ....2,035.7300 | ....... 2,203,314 2,230,928 | *#| ...2,230,928 | ...... 504,603 | ...cccocoevererereens <......(476,989)
S&P 500 CALL OPTIONS........covvvveermncrernieviiiresssennies EQUITY INDEX PRODUCT........ccoeeeo.. | N/A......... A MERRILL LYNCH.......ccoocccvvvvmneees cvveveeene | .08/21/2015 .08/20/2016 | ............. ...58,936,823 | ...2,035.7300 | ...... 1,566,217 | oo [ e cerven 1,582,498 | *#[ ....1,582,498 | ....... 352,984 | oo .....(336,703)
S&P 500 CALL OPTIONS.........ccoooveiiicsssirsssssicsssssisiises EQUITY INDEX PRODUCT................. | N/A......... A BNP PARIBAS NY......ooouoiimis cvvsssesess .08/21/2015| .08/20/2016 | ............. ...49,913,472 | ...2,035.7300 | ...... (V22 (T [PRRIT [ ISV 1,248,944 [*#]...1,248,944 | ...... 289,690 (
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BNP PARIBAS NY. .08/21/2015 | .08/20/2016 ...53,417,597 | ...2,035.7300 | ...... 1,107,301 [ oo [ oo cerv 1,145,964 | *#[ ...1,145,964 | ....... 277,316 (
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| BARCLAYS. .08/21/2015 | .08/06/2016 ..8,911,280 | ....2,083.5600 .205,549 175,071 75,071 14,944 .(45,421)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS. .08/21/2015 | .07/20/2016 | .....ccccers | ovcu 8,179,009 | ...2,128.2800 142,344 86,305 |*# 86,305 (22,672) (33,367)
S&P 500 CALL OPTIONS..........ccooovmmiicissiscssisicsssssisssis EQUITY INDEX PRODUCT................ | N/A......... A BARCLAYS.......ocommmmmmmimimminnins cvessssssss .08/21/2015| .07/06/2016 | ............. | ...... 7,280,745 | ....2,068.7600 | ........172,582 148,175 | *#] ...... 148,175 | ......... AL Y I (38,555)

S&P 500 CALL OPTIONS.......coocovmmmmmivmmmsiinminmisinsnsnnnnnns EQUITY INDEX PRODUCT................. | N/A......... A MERRILL LYNCH.......ccccoooovmiiniiics e | .09/08/2015 | .03/06/2017 | .....ccvccvee | e 6,695,498 | ....1,921.2200 325413 336,893 | “#] ... 336,893 | ......... CINZIU I SRR [ (44,260)
S&P 500 CALL OPTIONS.........oovvvvvvrmrmsssrnsnsssnesssssien EQUITY INDEX PRODUCT................. | N/A......... A CITIBANK...oovssessrvvsveneensessinnsnnns nnsvsseee .09/08/2015 | .09/06/2016 | ...cvvvvvvre | o 4,929,844 | .......107.4900 65,935 193,374 | *#| ...... 193374 | ...... 157,480 (30,041)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MERRILL LYNCH.... .09/08/2015 | .09/06/2016 ...80,505,544 | ...1,921.2200 | ...... 2,887,425 3,275,150 | *#[ ...3,275,150 | ....... 924,088 ....(636,363) | ...
S&P 500 CALL OPTION: EQUITY INDEX PRODUCT. .| MORGAN STANLEY .09/08/2015 | .09/06/2016 18,245,247 | ...1,921.2200 481,807 214,235 14,235 | ... (158,557) ..(109,015)| ...
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS .09/08/2015 | .09/06/2016 | ......ovvvvve [ o 3,970,526 | ....1,921.2200 382,288 354,952 | “#] ...... 354,952 55,341 (82,677)
S&P 500 CALL OPTIONS.........covvvvvvvmrmsssssnnnsssnnessssies EQUITY INDEX PRODUCT................. | N/A......... A BNP PARIBAS NY.....oooovmsiiiiiirs cvvvrersin .09/08/2015 | .09/06/2016 | ... ...46,236,071 | ...1,921.2200 | ...... 1,184,224 | .oovvvvvvevvvvvvvvrnnns [ v | v 1,294,751 [ *#] ...1,294,751 | ...... KEVACK U RS <n(241,803)
S&P 500 CALL OPTIONS.........oooovmmmmmvmimmsiiimsmsninssnsninnnns EQUITY INDEX PRODUCT................ | N/A......... A BNP PARIBAS NY......cooviviviiiiies v .09/08/2015| .09/06/2016 | ............. ...60,629,057 | ...1,921.2200 | ...... LICYICR: 7. SRR [P B 1,778,055 | *#|...1,778,065 | ...... LEKN TR R— < (331,911)
S&P 500 CALL OPTIONS.........oovvvvvvvmresssssnnnsssseesssssen EQUITY INDEX PRODUCT................ | N/A......... JA— BNP PARIBAS NY......ooooreviciiiirs cvverersss .09/08/2015 | .09/06/2016 | ............. ...56,418,384 |...1,921.2200 | ...... 1,727,213 | covvvvvvvvvvvvvvvvsnnnns [ v | v 1,885,634 | *#| ...1,885,634 | ...... 510,078 | oo ......(351,657)
S&P 500 CALL OPTIONS........oooovmmmmmvmmmmsiismsmsssnsmmnninnnns EQUITY INDEX PRODUCT................. | N/A......... A BNP PARIBAS NY......coviviviiiiies everereseee .09/08/2015 | .09/06/2016 | ............. ...60,908,959 | ...1,921.2200 | ...... 1,995,125 2,176,487 | *#| ...2,176,487 | ....... 586,926 (

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BNP PARIBAS NY... .09/08/2015 | .09/06/2016 ....63,065,596 | ....1,921.2200 | ....... 2,084,911 2274179 | *#| ...2,274179 | ...... 613,049 (

S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| BNP PARIBAS N .09/08/2015 | .09/06/2016 ...55,761,095 | ....1,921.2200 ..1,944,283 2,119,291 | *#[ ...2,119,291 69,804

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BNP PARIBAS NY... .09/08/2015 | .09/06/2016 ...57,351,775 | ...1,921.2200 | ...... 2,034,046 2,216,588 | *#|...2,216,588 | ...... 595,541 . (412,999)f ...
S&P 500 CALL OPTIONS.........cooovmmmmmvvmmmsiismsmsssnnsmsninnnns EQUITY INDEX PRODUCT................ | N/A......... A BNP PARIBAS NY.......oviviiviviiies cverereseee .09/08/2015 .09/06/2016 | ............. ...55,883,849 | ...1,921.2200 | ...... 2,114,294 2,301,635 | *#[ ...2,301,635 | ....... 616,003 | oo ......(428,753)
S&P 500 CALL OPTIONS.........oovvvvvvvmrrsssssnnnsssnnesssssos EQUITY INDEX PRODUCT................ | N/A......... A MORGAN STANLEY......ccccoocvunes JR—— 0 T/A VIO Y IO TPIV LU W [ - 7,440,514 | ....1,958.0300 359,311 370,189 | 4| ....... 370,189 | oo 81,115 | | (50,238)
S&P 500 CALL OPTIONS........ooiiiirmirsscsicscssssssssssicss EQUITY INDEX PRODUCT................. | N/A......... A UBS SECURITIES.......cccoooosimimniies corrreneeeees | .09/21/2015| .09/20/2016 | ......covvco. | eoead 6,068,876 | .......109.2100 69,758 225,436 | *# 225,436 | ... 189,848 | oo | (34,171)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| WELLS FARGO .09/21/2015 | .09/20/2016 ...74,675,265 | ....1,958.0300 | ...... 2,304,054 2,253,836 | *#| ...2,253,836 --(475,866) | ...

S&P 500 CALL OPTION

EQUITY INDEX PRODUCT. .| CITIBANK.... .09/21/2015 | .09/20/2016 18,021,924 | ...1,958.0300 .384,349 243,696

43,696

..(109,033) ...

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MERRILL LYNCH .09/21/2015| .09/20/2016 | ........ccce. | weeeee 2,210,817 | ....1,958.0300 .183,008 165,693 | *#] ... 165,693 (39,143)

S&P 500 CALL OPTIONS........ooiioiemiiriscsicscssssssssesisss EQUITY INDEX PRODUCT................ | N/A......... A BNP PARIBAS NY......oooiiiiins eveseresee .09/21/2015 .09/20/2016 | ............. ...69,262,821 | ....1,958.0300 | ....... 2,422,918 2,610,699 | *#[...2,610,699 | ... GIRC N «.nrn..(610,546)

S&P 500 CALL OPTIONS..........cccooimmiiiisccicscssicscsssisiis EQUITY INDEX PRODUCT................ | N/A......... A BARCLAYS.......ommmmmmimmmninis evevsirssss .09/21/2015 .09/20/2016 | ............. ...40,766,738 | ....1,958.0300 | ....... 967,844 | ..o | oo | o 1,047,944 [*#]..1,047,944 | ... 287,522 | oo <rnrnn(207,422)

S&P 500 CALL OPTIONS........cooiiiirmiirsscsicscsssssssscsisss EQUITY INDEX PRODUCT................. | N/A......... A BNP PARIBAS NY......cooviviiviiiiies eveseresee .09/21/2015 .09/20/2016 | ............. ...49,078,431 | ...1,958.0300 | ...... 1,597,597 | oovvvvvvvevvevveveennns [ v | v 1,722,215 *#] ..1,722,215 | ...... LICH RIS R—— ......(337,002)

S&P 500 CALL OPTIONS..........ccooimmiiiisccicssssicsssssisiis EQUITY INDEX PRODUCT................ | N/A......... A BNP PARIBAS NY......ooiviiiies v .09/21/2015 .09/20/2016 | ............. ...64,485,061 | ....1,958.0300 | ...... 1,956,636 2,111,294 | *#[...2,111,294 | ....... 569,293 | .ccccoovovicciiiens <onrnno(414,635)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| ROYAL BANK OF CANADA .09/21/2015 | .09/20/2016 ...50,078,846 | ....1,958.0300 | ...... 1,406,775 .1,519,624 (*#]...1,519,624 | ...... 411,707 ..(298,857)| ...

S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| BARCLAYS. .09/21/2015 | .09/20/2016 ...49,112,521 1 ....11,958.0300 | ...... 1,238,023 .1,339,435 | *#| ....1,339,435 66,723 265,312)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| BNP PARIBAS N .09/21/2015 | .09/20/2016 ...71,607,572 | ....1,958.0300 2,232,435 2,407,803 | *#| ...2,407,803 ..(472,043) | ...

S&P 500 CALL OPTIONS.........ccoooimmiiiirccicsscsisscsseisiss EQUITY INDEX PRODUCT................ | N/A......... A WELLS FARGO........cooorvrvrrrrrvrverrscevevevenenes | 10/07/2015 | .04/06/2017 | ... | 6,247,361 | ...1,979.9200 | ........275,811 283,473 | *# 283473 | ........ 46,688 | .coovoiorrrrcicrcccsc | e ((cieH(22g) R IR | I B
S&P 500 CALL OPTIONS.........ooosoiimiiisassissssssssssscssssss EQUITY INDEX PRODUCT................. | N/A......... A CITIBANK......oovvvmviviivissississisisiiniins ovsvesssenens .10/07/2015 .10/06/2016 | .......cccvv. | weveee 5,857,671 | ......109.8600 | ........... 64,288 211,519 [*#] ... 211,519 (33,591) T 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
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counter Number Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit | Effectiveness
Schedule|  of party Date of of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used| / Exhibit | Risk(s) Exchange, Clearing Trade Maturity or | Contract| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)| Hedged | Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier | (a) or Central_house Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value | (Decrease) BJ/A.C.V. | Accretion Items Exposure| Entity end (b)

S&P 500 CALL OPTIONS......cvvvvveemrirererereemieserensenenes EQUITY INDEX PRODUCT........ccoeeeere BARCLAYS.......ocovommmrrrriiiiinnns v .10/07/2015| .10/06/2016 | ............. ...90,634,026 | ....1,979.9200 | ...... 2,591,830 2,503,390 | *#[ ...2,503,390 | ....... 434,099 (522,540) P |
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| CITIBANK. .10/07/2015 | .10/06/2016 ...19,641,976 | ....1,979.9200 470,480 231,099 [ *#] ....... 231,099 | ..... (123,493) ..(115,888)] ...
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY. .10/07/2015 | .10/06/2016 | .....ccccvrs | ovee 2,177,912 | ...1,979.9200 165,541 147,668 | *#] ....... 147,668 | ......... 19,274 (37,147)| ...
S&P 500 CALL OPTIONS.........ccooomimiresmcrsesssssesessessisses EQUITY INDEX PRODUCT..........c.. | N/A......... A CITIBANK......ooooovvevevivvvvivimniiniiinnins evseevenenens .10/07/2015| .10/06/2016 | ............. ...51,082,407 | ...1,979.9200 | ...... A LTV [T Y IO 1,265,659 | *#] ....1,265,659 | ....... 338,947 251,230 [ e | e P | SO
S&P 500 CALL OPTIONS........vvvvveemmerererevmieseensenenes EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A CITIBANK.....crvevveerrrerrnrreiiiiinns evvvveininnns .10/07/2015| .10/06/2016 | ............. ...53,521,011 | ...1,979.9200 | ...... 1,293,672 | ccoveevvvveerieirmenees [ ceverevmrevimreneneenns | v 1,389,196 | *#| ....1,389,196 | ....... 371,858 2 (276,334) | oo [ s T |
S&P 500 CALL OPTIONS.........ccooomemireimsissssessssssssisisses EQUITY INDEX PRODUCT..........c..... | N/A......... A BARCLAYS......ooucuuummmmmmmmmmimimminiinns cvesssssesen .10/07/2015| .10/06/2016 | ............. ...56,970,427 | ...1,979.9200 | ...... 1,624,400 | ..oooovvvvevvevverennnns [ v | o 1,743,911 [*#] ...1,743911 | ... 466,670 B4T160) [ oo | s LD | SO
S&P 500 CALL OPTIONS.......ovvvveemrererererevmisseensenenas EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A BARCLAYS........covommmmrmrrriiiiinnns v .10/07/2015| .10/06/2016 | ............. ...88,861,232 | ....1,979.9200 2,627,784 2,820,361 | *#] ...2,820,361 | ....... 753,704 2 i(561,128) | oo [ s T | SO
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| BARCLAYS. .10/07/2015 | .10/06/2016 ...56,990,091 | ...1,979.9200 | ...... 1,700,286 | ...ooovvevevvvvvevennnns [ v | o 1,824,745 [ *#] ...1,824,745 | ...... 487,498 ..(363,039) | ...
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| BARCLAYS. .10/07/2015 | .10/06/2016 ...66,641,795 | ....1,979.9200 ..2,092,439 2,244,293 | *#| ...2,244,293 98,506 446,653)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT................ . |A........ | BARCLAYS. .10/07/2015 | .10/06/2016 ...67,772,555 | ....1,979.9200 | ...... 2,300,796 2,464,450 | *#| ...2,464,450 | ...... 654,254 .| ......(490,601) | ... . B R - .
S&P 500 CALL OPTIONS........covvvveemrmncrernreviiiresssenieas EQUITY INDEX PRODUCT........cceeeo.. | N/A......... A BARCLAYS.......ooommmmrmiriiiiiinns v .10/07/2015| .10/06/2016 | ............. ...52,270,432 | ...1,979.9200 | ...... 1,363,821 | oo [ o covvenn 1,464,558 | “#[ ....1,464,558 | ....... 392,196 | ..o cee(291,459) [ e | T |
S&P 500 CALL OPTIONS.........ccooeieiiicissisissssicsssssisisses EQUITY INDEX PRODUCT................. | N/A......... A MORGAN STANLEY.........cccovvvvnnns covvveennnens | 1012112015 ] .04/20/2017 | oo | e 5,889,233 | ...2,030.7700 | ........243,727 247,832 | *#] ... 247,832 | ......... CAIAVCN [ I (ECTACIRDY (U IR LD | SO
S&P 500 CALL OPTIONS........covvvveermncrernieviiiresssennies EQUITY INDEX PRODUCT........ccoeeeo.. | N/A......... A MORGAN STANLEY..........ccoocuune. cevevven | 10/21/2015 | 10/20/2016 | ...ccooceec | e 4,351,378 | ......112.7300 36,379 134,772 | *#] ....... 134772 | ....... 120,919 (22,526) T |
S&P 500 CALL OPTIONS.........ccoooveiiicsssirsssssicsssssisiises EQUITY INDEX PRODUCT................. | N/A......... A MERRILL LYNCH......cccccooeceeceennees cvvevenuecnne | 10/21/2015| .10/20/2016 | ............. ...71,925,556 | ...2,030.7700 | ...... 1,509,857 969,420 | *#] ....... 969,420 | ...... (QLETA0 ) [—— cr0rene(394,909) | v | e LD | SO
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| CREDIT SUISSE. .10/21/2015 | .10/20/2016 ...13,554,595 | ....2,030.7700 271,507 176,853 | *#] ... 176,853 | .......(11,971) (82,683)
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| CREDIT SUISSE. .10/21/2015 .10/20/2016 575,277 | ...2,030.7700 4,362 29,149 |*# .29,149 3,700 (8,912)
S&P 500 CALL OPTIONS... .. | EQUITY INDEX PRODUCT............... .| A........| MORGAN STANLEY. .10/21/2015 | .10/20/2016 ...46,301,556 | ....2,030.7700 | ...... 1,108,638 | ..o [ e e 11TA212 [ H 1174,212 | 332,187 | oo (266,613 [ oo | i
S&P 500 CALL OPTIONS..........ccooovmmiicissiscssisicsssssisssis EQUITY INDEX PRODUCT................ | N/A......... A MORGAN STANLEY.........ccocuvvvnens covveennenns | 1012112015 .10/20/2016 | ... ...50,363,096 | ....2,030.7700 | ...... 1,401,028 | ..ooovvvevevvvvverennnns [ oo | v 1,474,443 *#] ..1,474,443 | ...... A TONE-T N 110000o(337,368) | oo | v T | O
S&P 500 CALL OPTIONS........coocrervvviivrnsenineriiiininenns EQUITY INDEX PRODUCT.......ccccccco.. | N/AL........ A MORGAN STANLEY..........cccocouun. ceveer | 10/21/2015 | .10/20/2016 | ............. ... 77,372,337 | ...2,030.7700 | ...... 2,030,994 2,143,406 | *#] ...2,143,406 | ....... 601,466 | ......ococccvcveccnes (489,054 [ e | T | SO
S&P 500 CALL OPTIONS..........ccoooimciiiissiicssssicsssssissias EQUITY INDEX PRODUCT................ | N/A......... A MORGAN STANLEY.........coccvvvvnens coeveennnns | 1012112015 .10/20/2016 | ... ...54,627,713 | ...2,030.7700 | ...... LI ZATRT:ICHN OURRRRRRROTY [ ISP 1,500,798 | *#]....1,500,798 | ....... 421,179 (
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY... .10/21/2015 | .10/20/2016 ...67,421,564 | ...2,030.7700 | ...... 2,007,835 2,104,768 | *#] ...2,104,768 | ....... 579,862 (¢
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| MORGAN STANLEY. .10/21/2015 .10/20/2016 ...57,064,637 | ....2,030.7700 ..1,244,289 .1,321,598 | *#] ....1,321,598 76,604
S&P 500 CALL OPTIONS... .. | EQUITY INDEX PRODUCT................ .|A........ | MORGAN STANLEY... .10/21/2015 | .10/20/2016 ...46,910,787 | ....2,030.7700 | ........965,936 | .. . .1,027,365 | *#] ....1,027,365 | ....... 293,782 (232,353) cooes | B .
S&P 500 CALL OPTIONS..........cccoovmmiisissiscssssicssssscssiss EQUITY INDEX PRODUCT................ | N/A......... A MORGAN STANLEY..........cccvvvvnens covveeennnnns | 11/09/2015 ] .05/06/2017 | .covvvvvvers | e 7,976,960 | ....2,099.2000 | ........281,879 278,606 | “#] ....... 278,606 | ........ 1KYV [ I (GIENZZCTY [ IR T | O
S&P 500 CALL OPTIONS.......coovvvemmmmiimimmieisemmenessennennens EQUITY INDEX PRODUCT.........cc..... | N/A......... A CITIBANK......ooooovveveivimiviviisiiiiiiniins evsnesesenens .11/09/2015| .11/06/2016 | ....oceveveee | eveee 7,007,245 | .......104.1000 | ........128,951 293,269 | *#] ....... 293,269 | ....... PIVHCTT A N I (CYIVX1) ) [N RN D | SO
S&P 500 CALL OPTIONS..........cccooimmiiiisciicssssicsssssiscss EQUITY INDEX PRODUCT................ | N/A......... A MERRILL LYNCH.......cccccocooevecuiees crvrvennnenes | .11/09/2015| .11/06/2016 | ............. .107,514,618 | ...2,099.2000 | ...... 1,499,471 523,776 | *# 523,776 | ..... (455,075) (520,620) L P B
S&P 500 CALL OPTIONS......coouvvvevmmmvivmmeieissmmessessnninnens EQUITY INDEX PRODUCT.........cc...... | N/A......... A CREDIT SUISSE.........orinrennswoverninnene | .11/09/2015 | 11/06/2016 | ............. ...23,283,063 | ....2,099.2000 | ........504,733 266,224 | *#] ....... 266,224 | ..... (109,288) | ...covvevererercrenans ceeeend(129,221) | v | e LD | SO
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| CREDIT SUISSE..... .11/09/2015| .11/06/2016 | .....cocovcee | e 601,352 | ....2,099.2000 18,867 | “#] ........ 18,867
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| MORGAN STANLEY. .11/09/2015 | .11/06/2016 48,701,440 | ....2,099.2000 982,653 82,653
S&P 500 CALL OPTIONS... .. | EQUITY INDEX PRODUCT................ .| A........| MORGAN STANLEY... .11/09/2015 | .11/06/2016 ...61,716,480 | ...2,099.2000 | ...... 1,498,949 | ..ooovvvvvvvvvvvvcrnnes [ oo | v 1,449,493 [*#] ...1,449,493 | ...... 366,781 |- (416,237) ] ...
S&P 500 CALL OPTIONS......cooomvvemmmvevvimeievsemmensssmneinenns EQUITY INDEX PRODUCT.........ccc.... | N/A......... A MORGAN STANLEY.........coovvvvvunns covveeeennnns | 11/09/2015 | .11/06/2016 | ... ...57,518,080 | ...2,099.2000 | ...... 1,359,860 | ..ooovvvevevrvrvevennnes [ e | coveneeeeen 1,320,555 | *#] ....1,320,555 | ....... 338,342 | oo <0ernn(377,646)
S&P 500 CALL OPTIONS..........ccooommiiiisccsiisssscsssssisiss EQUITY INDEX PRODUCT................ | N/A......... A MORGAN STANLEY..........ccovvvveens covveeenn | 11/09/2015] .11/06/2016 | ............. ...54,789,120 | ...2,099.2000 | ...... (VXX CICIC T ORRRRRRRRRY [FOY ISR 1,204,665 |*#] ....1,204,665 | ....... 314,390 | oo <nrnno(341,393)
S&P 500 CALL OPTIONS.........ccooomimvremesrsesssssssssssisisses EQUITY INDEX PRODUCT............... | N/A......... A MORGAN STANLEY.........cccovvvvunns cevveeenennns | 11/09/2015 | .11/06/2016 | ... ..196,275,200 | ....2,099.2000 | ...... 4,210,300 | coooevcerennccccreenees | cevevrrivininnneninenens | e 4,142,387 | *#| ...4,142,387 | ...1,098,986 | .....cocovurcreuene ....(1,166,900)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY... .11/09/2015 | .11/06/2016 ...71,792,640 | ....2,099.2000 | ...... 1,278,060 | ..oovvevreeremenens [ eeverernrevinirnereenns | cvvvereinnns 1,280,471 | *#] ....1,280,471 | ...... 353,909 ...(351,498) | ...

S&P 500 CALL OPTION

EQUITY INDEX PRODUCT. .| MORGAN STANLEY. .11/09/2015 | .11/06/2016 ...50,170,880 | ....2,099.2000 .949,826 946,686 46,686 59,227

262,367)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY... .11/09/2015 | .11/06/2016 ...41,564,160 | ....2,099.2000 699,855 704,105 ...(192,559) | ...

S&P 500 CALL OPTIONS........ooiioiemiiriscsicscssssssssesisss EQUITY INDEX PRODUCT................ | N/A......... A JP MORGAN CHASE...........cvvvere cvvrvvvnnnnns | 1110912015 | 11/06/2016 | ...coooov | o 188,431 | ......739.5000 5,901 4476 | ] oo B AT6 | 349 | [ (U] [ R T B
S&P 500 CALL OPTIONS..........cccooimmiiiisccicscssicscsssisiis EQUITY INDEX PRODUCT................ | N/A......... A MERRILL LYNCH.......cccccoccoevvvuiees cvrmvennnenes | 11/23/2015] .05/20/2017 | ...ccccvvcvee | e 6,702,285 | ....2,089.1700 | ........243,517 242,997 | *#| ......242,997 | ... 84271 | oo | e (GEA 7]} [ IR T B
S&P 500 CALL OPTIONS........cooiiiirmiirsscsicscsssssssscsisss EQUITY INDEX PRODUCT................. | N/A......... A UBS SECURITIES.......cccoooovimiiniies corrreneeeees | 11/23/2015| 11/20/2016 | <.oovvvvvvene | e 5,984,977 | ......103.0900 | ........123,479 269,058 | “#] ....... 269,058 | ...... 181,498 (35,919) T B
S&P 500 CALL OPTIONS..........ccooimmiiiisccicssssicsssssisiis EQUITY INDEX PRODUCT................ | N/A......... A MERRILLLYNCH.......ccccooocoevmvuices crvmnennnenes | 11/23/2015| .11/20/2016 | ............. ...84,256,409 | ...2,089.1700 | ...... 1,271,513 483,630 | *#] ....... 483,630 | ...... (291,925) | cevvvovereieieiie crerero(495,958) | oo | v T B

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| MORGAN STANLEY. .11/23/2015 | .11/20/2016 ...17,992,217 | ...2,089.1700 371,514 253,139 [ *#] ...... 253,139 .374
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| MERRILL LYNCH .11/23/2015| .11/20/2016 484,876 | ....2,089.1700 1,763 17,093 | *# 17,093 ,997
S&P 500 CALL OPTIONS... .. | EQUITY INDEX PRODUCT................ - |A......... | BARCLAYS .11/23/2015 | .11/20/2016 ...52,981,395 | ...2,089.1700 | ...... L RE-NVICI SRR [P [P 1,133,078 | *#|...1,133,078 | ......338,724 . . . | 1o | B .
S&P 500 CALL OPTIONS.........ccoooimmiiiirccicsscsisscsseisiss EQUITY INDEX PRODUCT................ | N/A......... A CITIBANK.......ooooovevevirvviviinsisiiiiiiins cvvvnensenens .11/23/2015 .11/20/2016 | ............. ...48,627,230 | ...2,089.1700 | ........863,144 885,044 | “#] ....... 885,044 | ....... 268,973 | oo JRORSRN 172y (07 £) SRRSO IS, | I B

S&P 500 CALL OPTIONS.........ooosoiimiiisassissssssssssscssssss EQUITY INDEX PRODUCT................. | N/A......... A CITIBANK......oovvvmviviivissississisisiiniins ovsvesssenens .11/23/2015] .11/20/2016 | ............. ...50,962,152 | ....2,089.1700 956,251 977,126 | *#] ....... 977,126 | ....... 205,119 | oo coeennd274,288) | v | v T B




Statement as of March 31, 2016 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

69030

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counter Number Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit | Effectiveness
Schedule|  of party Date of of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used| / Exhibit | Risk(s) Exchange, Clearing Trade Maturity or | Contract|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)] Hedged | Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier | (a) or Central_house Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value | (Decrease) BJ/A.C.V. | Accretion Items Exposure| Entity end (b)
S&P 500 CALL OPTIONS......cvvvvveemrirererereemieserensenenes EQUITY INDEX PRODUCT........ccoeeeere MERRILL LYNCH......ooovvvccvvivmnnnes v | 11/23/2015 11/20/2016 | ............. ..106,316,226 | ....2,089.1700 | ...... 2,384,967 2,402,342 | *#] ...2,402,342 | ....... 709,468 | ...oovvevererrenes ceen(692,093) [ oo | i T | SO
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| CITIBANK.... .11/23/2015 | .11/20/2016 ...49,585,182 | ....2,089.1700 | ...... 1,121,505 11,128,763 | *#] ...1,128,763 | ...... 331,529 .(324,271) ] ...
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| CITIBANK.... .11/23/2015| .11/20/2016 ...56,752,223 | ....2,089.1700 | ...... 1,325,131 .1,329,332 | *#]...1,329,332 | ...... 388,110 ...(383,909) [ ...
S&P 500 CALL OPTIONS.........ccooomimiresmcrsesssssesessessisses EQUITY INDEX PRODUCT..........c.. | N/A......... A CITIBANK......ooooovvevevivvvvivimniiniiinnins evseevenenens .11/23/2015| .11/20/2016 | ............. ...63,273,185 | ...2,089.1700 | ...... 1,634,088 | ...ooovvvvevrvrverennnns [ v | e 1,632,457 |*#]...1,5632,457 | ...... 443,805 | ...ooovvrevirrririnnns crerenr(445,435) | oo | i P | SO
S&P 500 CALL OPTIONS........vvvvveemmerererevmieseensenenes EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A MERRILL LYNCH......ooovvvccvrivmnnnes v | 11/23/2015 11/20/2016 | ............. ...66,006,515 | ....2,089.1700 | ...... 1,680,868 | ..covvvevveeremnnens [ coverermrerinirneneenns | v 1,668,788 | *#| ....1,668,788 | ....... 478,190 | oo ceeen(490,269) [ oo | e T |
S&P 500 CALL OPTIONS.........ccooomemireimsissssessssssssisisses EQUITY INDEX PRODUCT..........c..... | N/A......... A BNP PARIBAS NY.....ooooouuimivimis cvesrseseses .11/23/2015 | .11/20/2016 | ..oovoovvevee | s 839,109 | ......737.5600 28,113 21,608 | *#] ........ 21,608 2,030 (8,535) LD | SO
S&P 500 CALL OPTIONS.......ovvvveemrererererevmisseensenenas EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A CITIBANK......rvevvevrrnerrrnreiiisinns evvvveininnns .12/07/2015 | .06/06/2017 | ..covevcvcrs | ovees 7,668,317 | ....2,091.6900 288,482 287,236 | *#] ....... 287,236 | ......... 49,810 | coovvvvvreerverreeens | e (51,056) | cvvevvvvrecrrreee | e T | SO
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BNP PARIBAS NY... .12/07/2015 | .12/06/2016 | ...ovovvv | v 4,541,068 | .......104.0200 89,173 186,489 | *#] ...... 186,489 | ....... 122,636 (25,320) | ...

S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| MERRILL LYNCH .12/07/2015 | .12/06/2016 ...74,394,709 | ....2,091.6900 ..1,168,337 605,307 05,307 | ...... (183,444) ..(379,587) | ...
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| MORGAN STANLEY. .12/07/12015 | .12/06/2016 ...15,880,965 | ....2,091.6900 | ........347,105 203,424 | *#] ....... 203,424 (68,321) (85,360)
S&P 500 CALL OPTIONS..........ccoooimmiiiiscississsscscsssisicss EQUITY INDEX PRODUCT................ | N/A......... A WELLS FARGO.......coovrrvrmmrrrrrniers cvvvvveneenne | 12/07/2015 | 12/06/2016 | .......cccco. | 551,656 | ....2,091.6900 26,449 21,109 [*#] ... 21,109 | coociiien2,583 | oo coveeeennn(7,923)
S&P 500 CALL OPTIONS........ooosirrmiisssssissssssssssssssssss EQUITY INDEX PRODUCT................. | N/A......... A MORGAN STANLEY........covvvvvvnnns covsvinnnnnne | 12007/2015] 12/06/2016 | ............. ...96,845,247 | ....2,091.6900 | ...... 2,400,261 2,363,602 | *#| ...2,363,602 | ...... 631,922 | oo ......(668,582)
S&P 500 CALL OPTIONS.........ocoooimmiiiisccirssrssiscsscisiss EQUITY INDEX PRODUCT................ | N/A......... A MORGAN STANLEY.........ccovvvveens covvneenn | 12107/2015] 12/06/2016 | ............. ...61,704,855 | ...2,091.6900 | ...... 1419241 | oo [ s coerenennn 1,406,459 | *#] ....1,406,459 382,377 (395,159)
S&P 500 CALL OPTIONS........ooooiorrmiiisessscsssssssssssssssss EQUITY INDEX PRODUCT................. | N/A......... A BARCLAYS......ommmmmmmsisiiis evesssesess .12/0712015 .12/06/2016 | ............. ...57,549,650 | ...2,091.6900 | ...... VIV (TN SRR [N [P 1,263,163 | *#]....1,263,163 | ...... 346,505 | oo ......(354,098)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS .12/07/2015 | .12/06/2016 ...50,042,744 | ....2,091.6900 981,114 982,668 | “#] ....... 982,668 | ....... 274,653 | oo <.ern(273,099)
S&P 500 CALL OPTION: EQUITY INDEX PRODUCT. .| MORGAN STANLEY .12/07/2015 | .12/06/2016 ....46,226,349 | ....2,091.6900 842,340 846,940 46,940 38,367 (233,767)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS 12107/2015 | .12106/2016 ...60,718,794 | ...2,091.6900 | ..... 1,306,707 | oo [ o rrnnn 1,301,233 [ *#]...1,301,233 | ...... 358,399 | oo .....(363,873)
S&P 500 CALL OPTIONS....ocoovrvrvmvovrssosesons EQUITY INDEX PRODUCT............... | N/A......... A CITIBANK...oceocoeomsessossises oo 12/07/2015 | .12/06/2016 | ............ ..48,610,069 | ...2,091.6900 | .........836,699 843,515 | *#] .....843515 | ...... 238,748 | oo we(231,931)

S&P 500 CALL OPTIONS....occccvvmverronivmsesorinns EQUITY INDEX PRODUCT............... | N/A......... - BNP PARIBAS NY...oocccvomirminss oo 12/07/2015 | .12/06/2016 | ..coccoce. | oo 3,194,951 | .......739.1400 | ........111,587 82,569 | *# 82,569 | ..........1,164 (30,182)

S&P 500 CALL OPTIONS....occovrvrvmvosorsosssesons EQUITY INDEX PRODUCT............... | N/A......... A MERRILL LYNCH...occooovvscres o | 1212112015 | .06/20/2017 | oo | o 8,017,961 | ...2,005.5500 | ........367,162 375,868 | *#| ......375,868 (55,524)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| UBS SECURITIES 1212112015 | 1212012016 | .o | oo 3,915,728 | ......102.0400 ...86,686 169,466 | *#| ....... 169,466 (25,615)

S&P 500 CALL OPTION EQUITY INDEX PRODUCT .| WELLS FARGO... 12121/2015 | .12/20/2016 ...70,510,744 | ....2,005.5500 | ...... 1,714,531 1,487,641 1,487,641 408,885)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY. 12121/2015 | .12120/2016 ..14,217,178 | ....2,005.5500 309,957 221,347 | *# ......221,347

S&P 500 CALL OPTIONS....occovrvmvmsossrsososesions EQUITY INDEX PRODUCT.............. | N/A......... A WELLS FARGO...occvvvrvsoness cvvvernns | 1202112015 | 1202012016 | oo | o 74,739 | ....2,005.5500 5,619 4,966 | 4| oo 4,966

S&P 500 CALL OPTIONS. ... EQUITY INDEX PRODUCT............... | N/A........ [ — BARCLAYS.....ccoccommsomsossosiese oosessen 1212112015 | 1212012016 | ............ ..67,255,423 | ...2,005.5500 | ...... 1,973,923 2,073,822 |*#| ..2073,822 | ...... 565,025 | ..o o (465,126)

S&P 500 CALL OPTIONS....ocoovrvrrrvvvcssessesos EQUITY INDEX PRODUCT............... | N/A......... A BARCLAYS....occcooomvrvrsvsosioss eoveron 1212112015 | 1212012016 | ............ ...60,618,590 | ...2,005.5500 | ...... 1,705,115 | oo | v [ i 1,792,953 [*#[ ....1,792,953 | ....... 489,836 [ .o rn(401,998)

S&P 500 CALL OPTIONS....c.ocrcsesrrrromcoeooe EQUITY INDEX PRODUCT............... | N/A........ A BARCLAYS.....ccocoommsomsossosiese oosensone 1212112015 | 1212012016 | ............ ..63,458,297 | ...2,005.5500 | ...... RV KXV < NI [ U 1,828,452 [*#| ...1,828452 | ...... 500,411 [ ovvoecrre ..r(409,993)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS. 12121/2015 | .12/20/2016 ...53,027,064 | ....2,005.5500 | ...... 1,412,805 1,486,986 | *#| ...1,486,986 | ....... 407,525 (333,344)

S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| BARCLAYS. 12121/2015 | .12120/2016 ...52,350,802 | ....2,005.5500 | ......1,289,323 1,358,502 | *#| ...1,358,502 73,800 .(304,622) ] ..

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS. 12121/2015 | .12/20/2016 ..48,787,797 | ....2,005.5500 | ...... 1,037,886 1,095,005 | *#| ...1,095,005 ..(245,514) | ..

S&P 500 CALL OPTIONS. ... EQUITY INDEX PRODUCT............... | N/A........ A BARCLAYS.....ccocoommsomsossosese ooserson 1212112015 | 1212012016 | ............ ..48,466,413 | ...2,005.5500 | ...... RRALT T NI [ [ 1,153,885 [*#| ....1,153,885 ...(258,457)

S&P 500 CALL OPTIONS....ocoovrvrrrvvsvessesesons EQUITY INDEX PRODUCT............... | N/A........ A BNP PARIBAS NY...ooccovvriirs o 1212112015 | 1212012016 | .o | o 2,116,518 | ......717.5900 | ........110,670 87,019 (22,431)

S&P 500 CALL OPTIONS....ocoovrrmreooessossesons EQUITY INDEX PRODUCT............... | N/A......... - — CREDIT SUISSE...oocvmvmveiesseseenn | 0100712016 | .07/06/2017 | oo | 521,793 | ...1,990.2600 | ..ooooovrcrecs | o 187,004 226,629 (20,788)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .01/07/2016 | .01/06/2017 | .ovcovce. | .o 5,295,537 | .......104.6700 134,577 ...214,785 | *#] .....214,785 | ...... 102,638 (22,429)

S&P 500 CALL OPTION EQUITY INDEX PRODUCT .01/07/2016 | .01/06/2017 ..71,756,215 | ....1,990.2600 ..1,525,792 1,808,378 36,884 254,299)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| CREDIT SUISSE. .01/07/2016 | .01/06/2017 ...17,286,058 | ....1,990.2600 399,308 311,659 < (21,097) (66,551) ...

S&P 500 CALL OPTIONS....ocoovrvmrecrressosesons EQUITY INDEX PRODUCT............... | N/A......... . — CREDIT SUISSE...occocovmvrceie orverens | 0110712016 | .01/06/2017 | oo | e 73,708 | ....1,990.2600 | ..ocoovvcrcrros | o 4,680 | oo [ e 5411 | *#] e 5411 | 1,511 (780)

S&P 500 CALL OPTIONS.....oooooosreeesoessesesies EQUITY INDEX PRODUCT............... | N/A......... JN— BARCLAYS.....occocoovmvesemsomioess eversoes .01/07/2016 | .01/06/2017 | ............ ...68,211,513 | ...1,990.2600 | ..occooooomvrrrr O I (1K SR [ 2,149,698 |*#]...2,149,698 | ...... 674,260 | .ovverceeere ......(295,088)

S&P 500 CALL OPTIONS....ocoovrvmveooesososesons EQUITY INDEX PRODUCT............... | N/A......... . — BARCLAYS.....ccoooomcsvmsrsosiese oosesson .01/07/2016 | .01/06/2017 | ............ ..43,389,433 | ....1,990.2600 | .oocvrmrcsomo [ o 846,746 | oo | v 1,019,486 [*#[ ....1,019,486 woe(141,124)

S&P 500 CALL OPTIONS.....oocoooosreseesoessesesies EQUITY INDEX PRODUCT............... | N/A......... JN— BARCLAYS.....occocovvmoesomsomoess oo .01/07/2016 | .01/06/2017 | ............ ..47567,114 | ...1,990.2600 | ...ccoooormccrres | oo 972,250 | oo | oo 1,171,963 | *#| ...1,171,963 ..(162,042)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS. .01/07/2016 | .01/06/2017 ...49,333,559 | ....1,990.2600 ...1,086,188 1,312,731 | *#] ...1,312,731 (181,031 ] ..

S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| BARCLAYS. .01/07/2016 | .01/06/2017 ...59,131,256 | ....1,990.2600 1,432,632 .1,736,343 | *# ....1,736,343 238,772)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BARCLAYS. .01/07/2016 | .01/06/2017 ...68,893,633 | ....1,990.2600 ..1,713,462 .2,078,963 | *#| ...2,078,963 ..(285,577)] ..

S&P 500 CALL OPTIONS.....oocooeomrescesoessesesios EQUITY INDEX PRODUCT.............. BARCLAYS.....occoooovmvmsonsomonss eoessins .01/07/2016 | .01/06/2017 | ............ ..46,091,544 | ...1,990.2600 | ...ooooooomrrrre 1,228,061 | s roennn 1,489,191 | *#] ...1,489,191 (208,027) | oo | e L I— [T
S&P 500 CALL OPTIONS....ocoovrvmvmvossessossesons EQUITY INDEX PRODUCT............... | N/A......... - — CREDIT SUISSE...oocvmvsonicss vsernn | 01/07/2016 | .01/06/2017 | ..o | 2,824,941 | ......715.9600 | ..oocvvvrcree | o 101,404 | oo oo 122,522 | 10122,522 | 038,019 | oo | (16,90 | oo | FI— 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
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counter Number Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit | Effectiveness
Schedule|  of party Date of of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used| / Exhibit | Risk(s) Exchange, Clearing Trade Maturity or | Contract| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)| Hedged | Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier | (a) or Central_house Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value | (Decrease) BJ/A.C.V. | Accretion Items Exposure| Entity end (b)

S&P 500 CALL OPTIONS......cvvvvveemrirererereemieserensenenes EQUITY INDEX PRODUCT........ccoeeeere BNP PARIBAS NY.....ovvvovvviriinns v .01/21/2016 | .07/20/2017 | .covevcvcrs | onee 3,596,494 | ...1,859.3300 | ...covevvrrerreerrierne [ wevrinnne 133,737 | oo correrennnen. 186,024 | *#] ... 186,024 | .......87,146 | .covovvvcrrrvrrccrs | v (RERCICT0)) RN T |
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| UBS SECURITIES .01/21/2016 | .01/20/2017 | oo | v 4,559,815 | ......105.3700 93,040 181,942 | *#] ...... 181,942 (15,507) | ...
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| WELLS FARGO... .01/21/2016 | .01/20/2017 ...62,544,543 | ...1,859.3300 | .ccovvvreruvrrrrinncns 2000 1,836,257 | oo | e 2,422,400 | *#| ...2,422,400 | ....1,142,185 ...(256,043)] ...
S&P 500 CALL OPTIONS.........ccooomimiresmcrsesssssesessessisses EQUITY INDEX PRODUCT..........c.. | N/A......... A CITIBANK......ooooovvevevivvvvivimniiniiinnins evseevenenens .01/21/2016 | .01/20/2017 | ............. ...14,218,658 | ....1,859.3300 329,873 391,739 [ *#] ....... 391,739 | ... 116,844 | ...oovovevevererennns | e ((TT4) ) (Y RN P | SO
S&P 500 CALL OPTIONS........vvvvveemmerererevmieseensenenes EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A BNP PARIBAS NY......ovvvovviirinnns v .01/21/2016 | .01/20/2017 | .....cccuee.e ...61,321,514 | ....1,859.3300 | .ccovvvvvvvvrrrrrrncns 1,353,517 | s | e 1,881,908 | *#] ....1,881,908 | ....... 753,977 (225,586) P |
S&P 500 CALL OPTIONS.........ccooomemireimsissssessssssssisisses EQUITY INDEX PRODUCT..........c..... | N/A......... A BNP PARIBAS NY.....ooooouuimivimis cvesrseseses .01/21/2016 | .01/20/2017 | ............. ...56,313,003 | ....1,859.3300 [ .....ccccvcccccverine 20001,395,008 [ ..ooovoerererirs | e 1,948,813 [ *#] ....1,948,813 | ...... LRI cr0eeee(232,801) | o | e LD | SO
S&P 500 CALL OPTIONS.......ovvvveemrererererevmisseensenenas EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A BNP PARIBAS NY.....covvvevvcriinns o .01/21/2016 | .01/20/2017 | .....cccuec.. ...49,210,519 | ....1,859.3300 | .ccovvvrevverrrrrrecns e 1,301,637 | e | e 1,824,364 | *#] ....1,824,364 | ...... 739,666 | ...oooveeevererenes cee(216,940) [ oo | T |
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| BNP PARIBAS NY... .01/21/2016 | .01/20/2017 ...67,810,717 | ....1,859.3300 L 1BA1TET | i | 2,585,135 | *#[ ...2,585,135 | ...1,050,334 | ....ccocruvuruncucrs 110000:(306,960) | oo | e
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| BNP PARIBAS NY. .01/21/2016 | .01/20/2017 ...71,907,661 | ....1,859.3300 ....2,038,118 2,866,536 | *#] ...2,866,536 1,168,105 (339,686)
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT................ . |A.........| BNP PARIBAS NY... .01/21/2016 | .01/20/2017 ...45,530,349 | ....1,859.3300 (AT T (Y ISV 1,282,575 | *#] ....1,282,575 | ...... 511423 | oo crenn(154,230) [ e | i — - .
S&P 500 CALL OPTIONS........covvvveemrmncrernreviiiresssenieas EQUITY INDEX PRODUCT........cceeeo.. | N/A......... A JP MORGAN CHASE.........cccccoone v | 0112172016 | .01/20/2017 | oo | e 2,350,235 | ......690.1800 98,991 159,858 | *#] ....... 159,858 | ......... YEA<ICTN [N I (16,498) | ..ooovvvvrvcrrres | v T | SO
S&P 500 CALL OPTIONS.........ccooeieiiicissisissssicsssssisisses EQUITY INDEX PRODUCT................. | N/A......... A MORGAN STANLEY.........cccovvvvnnns covvveenenens | .02/08/2016 | .08/06/2017 | ..cvvvevevens | o 7,433,655 | ....1,880.0500 | .....oooouvuevvvemniinns | wovrenens 251,235 | oo v 311,620 | ] ..o 377,620 | ....... 140,342 | ..oovvvevevevrrerinnns | e (13,958) | cvvvcvcvevnvcncrens | cverirereneien LD | SO
S&P 500 CALL OPTIONS........covvvveermncrernieviiiresssennies EQUITY INDEX PRODUCT........ccoeeeo.. | N/A......... A BNP PARIBAS NY......oovvvvvciiinns v .02/08/2016 | .02/06/2017 | ....oeccvers | oovec 8,332,217 | ... 1123200 | .ooovevcrvvecrierne [ v 200,294 | oo v 254,803 | *#] ... 254,803 | ........ 71,200 [ oo | v (16,691) | covevvvvvnecrvvies | v T |
S&P 500 CALL OPTIONS.........ccoooveiiicsssirsssssicsssssisiises EQUITY INDEX PRODUCT................. | N/A......... A WELLS FARGO........ooccevvvncrvirinicrs eovervennene | .02/08/2016 | .02/06/2017 | ........c... ...78,110,949 | ....1,880.0500 [ .....cocccvcccvcvcreene 001,525,200 [ oo | e 2,847,516 | *#[ ...2,847,516 | ...1,449,416 | ...cocoovrruvrencncrs creeend(127,200) | v | e LD | SO
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY... .02/08/2016 | .02/06/2017 ...19,382,561 | ....1,880.0500 379,898 | ..o v 423,620 | *#] ... 423,620 | ......... 75,380 (31,658) | ...
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| MORGAN STANLEY. .02/08/2016 | .02/06/2017 ...65,061,449 | ....1,880.0500 2,369,008 2,369,008 48,797 129,110)
S&P 500 CALL OPTIONS... .. | EQUITY INDEX PRODUCT............... .| A........| MORGAN STANLEY... .02/08/2016 | .02/06/2017 ...87,855,844 | ....1,880.0500 21,698,657 | ...ooooocnis 2,564,472 | *#| ...2,564,472 | ...1,007,369 | (141,555) | ...
S&P 500 CALL OPTIONS..........ccooovmmiicissiscssisicsssssisssis EQUITY INDEX PRODUCT................ | N/A......... A MORGAN STANLEY.........ccocuvvvnens covvieenns | 02/08/2016 | .02/06/2017 | ... ...58,934,675 | ....1,880.0500 [ .....ccooeoecrrererene 1,078,037 [ e | e 1,617,218 [*#] ...1,617,218 | ...... 629,017 | oo | (89,836)
S&P 500 CALL OPTIONS........coocrervvviivrnsenineriiiininenns EQUITY INDEX PRODUCT.......ccccccco.. | N/AL........ A MORGAN STANLEY..........cccocouun. covene | .02/08/2016 | .02/06/2017 | ............. ...46,507,206 | ....1,880.0500 | .....cccocouerivirnccns 201,189,365 | oo ceovnn 1,834,454 | “#[ ...1,834,454 | ....... T44.202 | oo [ e (99,114)
S&P 500 CALL OPTIONS..........ccoooimciiiissiicssssicsssssissias EQUITY INDEX PRODUCT................ | N/A......... A MORGAN STANLEY.........coccvvvvnens covvieenens | 02/08/2016 | .02/06/2017 | ... ...64,433,621 | ....1,880.0500 [ ...ccccooooecrrcrerene 21,310,915 [ | e 1,992,753 [ *#]...1,992,753 | ...... 791,080 | coocovcvevevcrerens <.rr(109,243)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY... .02/08/2016 | .02/06/2017 ...68,680,851 | ....1,880.0500 ....1,686,655 ..2,593,695 |*#] ....2,593,695 | ....1,047,595 ...(140,555) | ...

S&P 500 CALL OPTION: EQUITY INDEX PRODUCT. .| MORGAN STANLEY .02/08/2016 | .02/06/2017 60,710,644 | ....1,880.0500 1,372,735 ..2,107,299 2,107,299 848,959 114,395)

S&P 500 CALL OPTIONS... .. | EQUITY INDEX PRODUCT................ | A........ | BNP PARIBAS NY... .02/08/2016 | .02/06/2017 | ...cvoovvveee | eveee 5,308,708 | .......694.5700 200,862 341077 [ “#] ... 341,077 | ....... 156,953 . (16,739) | ...

S&P 500 CALL OPTIONS.........covvvvvvvmrmsssssnnnsssnnessssies EQUITY INDEX PRODUCT................. | N/A......... A MORGAN STANLEY........cccoocvrres covvnnnenns | 0212212016 | .08/20/2017 [ oovvveveeers | v 6,328,674 |...1,917.7800 | ..ooovvvvvvvvrvvrirsinns | rrrinnnn 242,465 | oo crerreennnnn 310,608 | *#[ ....... 310,606 | ......... 81T | o | (13,470)

S&P 500 CALL OPTIONS.........oooovmmmmmvmimmsiiimsmsninssnsninnnns EQUITY INDEX PRODUCT................ | N/A......... A BNP PARIBAS NY......cooviviviiiiies v .02/22/2016 | .02/20/2017 | .covoevevene | e 6,147,363 | ... 117.5800 | ..ooovvvvvemererrmrninns | e ERVGRICTN EO— corrernnennn 130,879 | ] oo 130,879 23,047 (9,803)

S&P 500 CALL OPTIONS.........oovvvvvvvmresssssnnnsssseesssssen EQUITY INDEX PRODUCT................ | N/A......... JA— WELLS FARGO.......ooovvcviivrvvrvrrins wvvinnenne | 0212212016 .02/20/2017 | ... ...59,172,885 | ... 1,917.7800 [ ...occcvvvvccirirrens e 1,464,681 [ | 2,004,302 | *#] ...2,004,302 | ....... 661,678 | .coccoooversirnens < (122,057)

S&P 500 CALL OPTIONS........oooovmmmmmvmmmmsiismsmsssnsmmnninnnns EQUITY INDEX PRODUCT................. | N/A......... A CITIBANK.......ooooivvviivivviviinsisiiiniiins evevennseeens .02/22/2016 | .02/20/2017 | ............. 17,162,749 | A917.7800 | oo [ v LA TUN TV — cooveinnnn 442,669 | H#] ... 442,669 | ........ (CICHCICN [P SO (34,182)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY... .02/2212016 | .02/20/2017 ....45,451,386 | ....1,917.7800 ....1,028,206 .1,307,906 | *#[ ....1,307,906 | ...... 365,384 (85,684)] ...

S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| MORGAN STANLEY. .02/22/2016 | .02/20/2017 ...65,779,854 | ....1,917.7800 1,886,644 ..2,420,826 | *#] ....2,420,826 91,402 157,220)

S&P 500 CALL OPTIONS... ..| EQUITY INDEX PRODUCT............... - |A.........| MORGAN STANLEY... .02122/2016 | .02/20/2017 ...60,793,626 | ....1,917.7800 ....1,686,256 ..2,160,600 | *#[ ....2,160,600 | ...... 614,865 .| (140,521) .

S&P 500 CALL OPTIONS.........cooovmmmmmvvmmmsiismsmsssnnsmsninnnns EQUITY INDEX PRODUCT................ | N/A......... A MORGAN STANLEY.........ccovvvvnnns coeveeennenns | 02122/2016 ] .02/20/2017 | .......... ...52,163,616 | ...1,917.7800 [ ..coccocevecrvcverine 201,396,018 [ oo | e 1,787,611 [*#] ...1,787,611 | ...... 507,928 | oo «.n.r.(116,335)

S&P 500 CALL OPTIONS.........oovvvvvvvmrrsssssnnnsssnnesssssos EQUITY INDEX PRODUCT................ | N/A......... A MORGAN STANLEY......ccccoocvunes covnnnne | 0212212016 .02/20/2017 | ... ....54,656,730 | ...1,917.7800 [ ...coccovrvvcvvirrvens 1,384,465 | | 1,715,108 | *#| ...1,715,108 | ....... LICYEGL V2 R—— <(112,039)

S&P 500 CALL OPTIONS........ooiiiirmirsscsicscssssssssssicss EQUITY INDEX PRODUCT................. | N/A......... A MORGAN STANLEY........ccouvvvvnnns covveeennnnns | 02122/2016 ] .02/20/2017 | ... ...51,396,504 | ...1,917.7800 [ ..ccoooooovvvrvcvevine 1124641 | | 1,428,371 [*#] ...1,428,371 | ...... 397,450 | oo | (93,720)

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY. .02/22/2016 | .02/20/2017 ...46,793,832 | ... 1,917.7800 | ... | 00000 963,903 | v | s 1,223,193 [*#]...1,223,193 | ...... 339,615 .(80,325) ...

S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| BNP PARIBAS N .02/22/2016 | .02/20/2017 ..5,005,924 .701.3200 292,134 |*# 292,134 .97,021 (17,738) | ...

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| MORGAN STANLEY. .03/07/2016 | .09/06/2017 | ....cccoccc | weveee 5,799,971 | ...1,999.9900 | ....ooovvvvvcrevrrrrnnns | e 10,117 | coiernnnn251197 | ] 251,197 41,079

S&P 500 CALL OPTIONS........ooiioiemiiriscsicscssssssssesisss EQUITY INDEX PRODUCT................ | N/A......... A BNP PARIBAS NY......oooiiiiins eveseresee .03/07/2016 | .03/06/2017 | ...ovoevevere | v 7,089,965 | .......120.5400 | ...oovovvvvmvrvirinrinns | s R ICIC I — cooveinnnnenn 135,378 | "] oo 135,378 (20,491) T B
S&P 500 CALL OPTIONS..........cccooimmiiiisccicscssicscsssisiis EQUITY INDEX PRODUCT................ | N/A......... A BARCLAYS.......ommmmmmimmmninis evevsirssss .03/07/2016 | .03/06/2017 | ............. ...67,170,983 | ....1,999.9900 [ ...ccccooeoecrrcrerene e LABOT | | e 1,708,967 | *#| ....1,708,967 292,996 T B
S&P 500 CALL OPTIONS........cooiiiirmiirsscsicscsssssssscsisss EQUITY INDEX PRODUCT................. | N/A......... A CITIBANK......oooovovvvivvimsiviiisisiiiiinins evnveensenens .03/07/2016 | .03/06/2017 | ............. ...17,226,382 | ....1,999.9900 [ ..ooovovvvvvervvvmrrinns | orrinnns 351,418 | oo corveinnnnnn 349,876 | *H] ..o 349,876 | ... (1,542) T B
S&P 500 CALL OPTIONS..........ccooimmiiiisccicssssicsssssisiis EQUITY INDEX PRODUCT................ | N/A......... A MORGAN STANLEY..........ccovvvvnnne covveeen | 03/07/2016 | .03/06/2017 | ........c... ...52,599,737 | ...1,999.9900 [ ...ccccooevecricverene 01,300,120 [ | e 1,503,915 [ *#] ....1,503,915 | ...... 203,795 T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| CITIBANK .03/07/2016 | .03/06/2017 ...37,768,474 1 ...1,999.9900 [ ....ovvvvvvvervrvmnrinns | s 720,248 | oo cooveinnnnnnn 823,248 | *H] ..o 823,248 | ....... 103,000

S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| MORGAN STANLEY. .03/07/2016 | .03/06/2017 ..107,999,460 | ....1,999.9900 2,232,047 2,563,836 | *#] ...2,563,836 31,789

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| MORGAN STANLEY... .03/07/2016 | .03/06/2017 ....48,799,756 | ....1,999.9900 [ ...ccccooovmirrrrrvine ween 157,062 [ oo | e 1,343,520 | *#]....1,343,520 | ...... 186,459

S&P 500 CALL OPTIONS.........ccoooimmiiiirccicsscsisscsseisiss EQUITY INDEX PRODUCT.............. MORGAN STANLEY.........ccovuvvnene covveees | 03/07/2016 | .03/06/2017 | ............. ...64,599,677 | ...1,999.9900 [ ...ccccooovevrvcverene 201,653,250 [ oo e 1,914,841 4] 1,914,841 | L 261,591 | I B

S&P 500 CALL OPTIONS.........ooosoiimiiisassissssssssssscssssss EQUITY INDEXPRODUCT............. MORGAN STANLEY........coovvvvvnnns covssennnnnne | 03/07/2016 ] .03/06/2017 | ............. ...65,399,673 | ...1,999.9900 | ...ccccooooevrrrrrrine ......1,799,619 2,090,538 | *#] ...2,090,538 | ....... 290,919 T B
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Statement as of March 31, 2016 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
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counter Number Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit | Effectiveness
Schedule|  of party Date of of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltems(s) Hedged, Used| / Exhibit | Risk(s) Exchange, Clearing Trade Maturity or | Contract| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization)| Hedged | Potential | Reference| and at Year-
Description for Income Generation or Replicated | Identifier | (a) or Central_house Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value | (Decrease) BJ/A.C.V. | Accretion Items Exposure| Entity end (b)

S&P 500 CALL OPTIONS......cvvvvveemrirererereemieserensenenes EQUITY INDEX PRODUCT........ccoeeeere CITIBANK.....crvevveerrrernnnreiisinns evvvveininnns .03/07/2016 | .03/06/2017 | ........c.... ...48,341,457 | ...1,999.9900 | ...cvvvrrevuvrrrirncns 0000 1,056,750 | oo | e 1,213,751 | *#] ...1,213,751 | ...... 157,001 T |
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| MORGAN STANLEY. .03/07/2016 | .03/06/2017 | ...cvcovvvene | evees 5,105,148 | ......715.4700 247,081 | *#] ....... 247,081 51,857
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT.... .| CREDIT SUISSE..... .03/21/2016 | .09/20/2017 | ..covecvcrs | onecd 6,613,417 | ...2,049.5800 259,897 | *#] ....... 259,897 17,317 - .
S&P 500 CALL OPTIONS.........ccooomimiresmcrsesssssesessessisses EQUITY INDEX PRODUCT..........c.. | N/A......... A UBS SECURITIES.......ccccooceuuueuiees  ceveveueeeeee | .03/21/2016 | .03/20/2017 | ..covoovevene | e 9,026,672 | ......119.8000 | ...oooovvvvmvvvvvvrnenns | wovrennns 186,863 | ..ocvvvevevernrerinninns cooverenenn 180,833 | ] ...ee. 180,833 (6,030) P | SO
S&P 500 CALL OPTIONS........vvvvveemmerererevmieseensenenes EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A MERRILL LYNCH......coovcccvivmnnees cvvereenne | .03/21/2016 | .03/20/2017 | ....cccvvvvee ...68,305,324 | ....2,049.5800 | .....cooveouerrrrinecns ceee 157,035 | o | e 1,452,270 | *#| ....1452,270 T | SO
S&P 500 CALL OPTIONS.........ccooomemireimsissssessssssssisisses EQUITY INDEX PRODUCT..........c..... | N/A......... A CITIBANK......ooooeevvevimivviivimsiiniiinnins evssvnenenens .03/21/2016 | .03/20/2017 | ............. +..20,635,636 | ....2,049.5800 | ........cooumreueumninns | orrinnns 462,238 | ....ooovvvvenivirinnes v 463,780 | ] ... 463,780 LD | SO
S&P 500 CALL OPTIONS.......ovvvveemrererererevmisseensenenas EQUITY INDEX PRODUCT........ccooeeo.. | N/A......... A CITIBANK.....oovvveereveemmmerenmmmsenenneenes evvrerenenens .03/21/2016 | .03/20/2017 | .....ccuuvcee ...55,105,058 | ....2,049.5800 | .....ccoveeuvrrerirncns 0000 1,226,540 | oo | e 1,251,906 | *#| ....1,251,906 T |
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... .| CITIBANK.... .03/21/2016 | .03/20/2017 ...47,709,083 | ....2,049.5800 ....1,356,845 ..1,390,031 | *#] ....1,390,031
S&P 500 CALL OPTION EQUITY INDEX PRODUCT. .| CITIBANK. .03/21/2016 | .03/20/2017 ...47,419,380 | ....2,049.5800 1,287,989 1,318,671 | *#] ....1,318,671
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCT..... | A......... | CITIBANK.... . .03/21/2016 | .03/20/2017 ...54,479,269 | ....2,049.5800 ...1,312,023 ..1,340,730 | *#]....1,340,730 | .... R - 3 .
S&P 500 CALL OPTIONS........covvvveemrmncrernreviiiresssenieas EQUITY INDEX PRODUCT........cceeeo.. | N/A......... A CITIBANK.....oovvvverevevvmmevenimnseninnnenes evvvnsenenens .03/21/2016 | .03/20/2017 | ............. ...44,404,748 | ....2,049.5800 957,606 976,796 | *#] ....... 976,796 | ......... 19,190 T |
S&P 500 CALL OPTIONS.........ccooeieiiicissisissssicsssssisisses EQUITY INDEX PRODUCT................. | N/A......... A CITIBANK......ooooomveeevimvvvivimsiiniiiniins evvvsvenennns .03/21/2016 | .03/20/2017 | ............. ...53,111,929 | ...2,049.5800 [ .....cccoooecorererene 01,326,515 [ i | e 1,356,393 [ *#] ....1,356,393 29,877 LD | SO
S&P 500 CALL OPTIONS........covvvveermncrernieviiiresssennies EQUITY INDEX PRODUCT........ccoeeeo.. | N/A......... A CITIBANK.....oovvvveveveevmmevivimneeninnnenes evvvnvenenens .03/21/2016 | .03/20/2017 | ............. ...62,024,655 | ....2,049.5800 | ......ccococciivrrnecns 201,603,893 | oo cervenn 1,640,879 | *#[ ....1,640,879 | ......... 36,986 T |
S&P 500 CALL OPTIONS.........ccoooveiiicsssirsssssicsssssisiises EQUITY INDEX PRODUCT................. | N/A......... A CITIBANK......ooooomvveeiimvvvivimsiniiiniiins v .03/21/2016 | .03/20/2017 | ............. ...40,693,178 | ....2,049.5800 [ .......cccooorccrvriccc | worruvens 781,271 | oo coovirenenennn 195,502 | *H] ..ouu 795,502 | ......... 14,231 LD | SO
S&P 500 CALL OPTIONS........covvvveerrscrersreiiiiressseneies EQUITY INDEX PRODUCT..... .| CITIBANK. .03/21/2016 | .03/20/2017 ...50,160,288 | ....2,049.5800 | .......cococccrivrrnecns 001,058,232 | s corrnn 1,079,117 | *#[ ...1,079,117 .20,886 | SO
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. .| MORGAN STANLEY. .03/21/2016 | .03/20/2017 ..7,388,051 .724.7700 76,758 311,045 11,045 .34,287 B
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants. ..203,941.867 | ...72,801,243 0. 266,254,789 KX 266,254,789 | ..54,526,355 0 |..(65,014,676) (] I 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. ..203,941.867 | ...72,801,243 0 ... 266,254,789 266,254,789 | ..54,526,355 0 |..(65,014,676) (] I 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants ..203,941.867 | ...72,801,243 0. 266,254,789 266,254,789 | ..54,526,355 0 |..(65,014,676) (] I 0 XXX XXX
0429999. Total-Purchased Options ..203,941.867 | ...72,801,243 0. 266,254,789 266,254,789 | ..54,526,355 0 |..(65,014,676) (0 I 0 XXX XXX
Swaps - Hedging Effective - Interest Rate
RECEIVE SWAPTIONS 5-YEAR *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE MBS 1mL.............. Dl Curs MORGAN STANLEY..........cccocouun. ceeene | .03/25/2016 | .08/26/2019 | ............. ..262,000,000 | .......... 0.4358 2,190,208 |...| ...2,190,208 | ....1,906,606 T | DS
RECEIVE SWAPTIONS 5-YEAR *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE MBS 1mL............... Dl Cone MORGAN STANLEY.........ccocvvvvnens cooveeenns | 031252016 | 11/25/2019 | ... ..163,000,000 | .......... 0.3973 737,599 | .| ... 737,599 | ....... 737,599 T Do
RECEIVE SWAPTIONS 5-YEAR *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE CLO 3mL.. .| MORGAN STANLEY... .01/15/2016 | .04/15/2020 ..195,000,000 2,114,985 | ... | ...2,114,985 | ...2,489,698
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST | FLOATING RATE TRUST
RATE SWAPS PREFERRED CDO 3mL Dl Co. MORGAN STANLEY. c | .03/23/2016 ] .06/23/2030] ... ..129,000,000 | .......... 0.5931 .| ...7,629,844 | ....5669,107 T D
0859999. Total-Swaps-Hedging Effective-Interest Rate 0 0 0 XA ..12,672,636 | ..10,803,010 0 0 0 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 0 XA ..12,672,636 | ..10,803,010 0 0 0 XXX XXX
1159999. Total-Swaps-Interest Rate 0 0 0 ...12,672,636 KXX ..12,672.636 | ..10,803,010 0 0 0 XXX XXX
1209999. Total-Swaps 0 0 0. 12,672,636 KXX ..12,672,636 | ..10,803,010 0 0 0. 0 XXX XXX
1399999. Total-Hedging Effective 0 0 0. 12,672,636 KXX ..12,672,636 | ..10,803,010 0 0 (N I 0 XXX XXX
1409999. Total-Hedging Other. ..203,941,867 | ...72,801,243 0. 266,254,789 KX 266,254,789 | ..54,526,355 0 |..(65,014,676) 0. 0 XXX XXX
1449999. TOTAL ..203,941,867 | ...72,801,243 | .ooooovvvveee 0. 278,927,425 KX} 278,927,425 | ..65,329,365 | ................. 0 |..(65,014,676)] ................ 0] 0 XXX XXX
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

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

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

NONE
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 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) (Y orN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desig
BARCLAYS Y Y. 60,540,000 | ....ccorvrrnnnnn 68,681,157 8,141,157 | ... 68,681,157 | ...oovorerererrererrereeenes [ e 8,141,157 0
BNP PARIBAS NY. Y Y 48,859,545 | ..ovvveviiinen. 50,525,158 1,665,613 | oo 50,525,158 | ...covvvicriirinniiniienieens [ e 1,665,613 0
CITIBANK ...t Y Y. 29,144,000 | ...ocoorvrrnrnn 30,646,577 1,502,577 | v 30,646,577 | .ooveererrererernereeeiees [ e 1,502,577 0
CREDIT SUISSE.......oovirireiniineiseinnies Y | CTNINN [N 1,064,000 | ...coovvrrvrirnenn 2,678,242 1,614,242 2,678,242 | oo | e 1,614,242 0
JP MORGAN CHASE........oiiiiriene et Y Y ot | e | e 164,334 164,334 164,334 | oo | s 164,334 0
MERRILL LYNCH. ...ttt Y Y 18,130,000 | ..ovvvvrvriienee 19,979,724 1,849,724 | oo 19,979,724 | oo | v 1,849,724 0
MORGAN STANLEY. Y Y. 31,965,958 | ...ocovvvrrirnns 83,330,500 51,364,542 83,330,500 | ..o [ e 51,364,542 0
ROYAL BANK OF CANADA....... Y Y. 2,280,000 ....2,799,557 519,557 2,799,557 | oot | e 519,557 0
UBS SECURITIES.......oiiiiieininiieeeriesieiseiseieiesisnines Y | TN R 2,050,000 ...3,214,134 1,164,134 3214134 | o | e 1,164,134 0
WELLS FARGO.......covuiriririniniines Y Y. 15,600,000 1,308,043 | oo 16,908,043 | ..o | e 1,308,043 0
0299999. Total NAIC 1 Designation...........cccc..ue. 209,633,503 0 69,293,922 278,927 425 0
0999999, GOSS TORAIS........cvreisiiiiieis etk ehkieh st 209,633,503 0 69,293,922 278,927,425 0
1. Offset PET SSAP NO. B4......ooeeieiiiieriesisiesississs ettt ensses
2. Net after right Of OffSEE PEI SSAP IND. B4.......... ittt ettt ettt st e et eeetsstessessesetesies | eseesetassesseeseeseseesee et eeseeseEseeeeseesee et eeEeeseEseEeeseeseE et eeteeseE et eeses et et entes et etensansessnsantessnsns | sbsesssssssessess 278,927,425 | oo 0
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
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......oomrinniieeirerieeininns CASH ..o BANK OF NEW YORK (141001)......ccvrirreireireiienieeissenssiissssesssesssssesssssssssesssessssssssssassssssssennes | snsveseessenssss:00,540,000 | wovvioiiinnnns 60,540,000 XXX e | e

BNP PARIBAS NY.. CASH BANK OF NEW YORK (141001) 48,859,545 XXX

CITIBANK ...ttt CASH BANK OF NEW YORK (141001) 29,144,000 XXX

CREDIT SUISSE.......coovmerierireererierins CASH oo BANK OF NEW YORK (141001)......ccoueerueeeermserisersseeeseesssessessesssesesseessssssssssesssessssssssssssssssssenes | soneeessssnsssns 1,064,000 | ..ooovrrerernnnne 1,064,000 XXX

MERRILL LYNCH CASH BANK OF NEW YORK (141001) 18,130,000 XXX

MORGAN STANLEY CASH BANK OF NEW YORK (141001) . 17,880,000 XXX

MORGAN STANLEY CASH MORGAN STANLEY (0617HNJR4) 14,085,958 14,085,958 XXX

ROYAL BANK OF CANADA. CASH BANK OF NEW YORK (141001)......cvvuerueeuersserireriseeseesssessesssesssessssesssssssessssessesssssssssssssssssssenes 2,280,000 | .......... 2,280,000 XXX

UBS SECURITIES.......ouiereirirniieeiieiieeiseiseissssesisees CASH...oo e BANK OF NEW YORK (141001)......cvuueerueiaiennerisesiseesseesseesssssesssessssesssssssssessssesssessssssssssesssnses | soeeessssnsssnn 2,050,000 | .ovorrerriinnnn 2,050,000 XXX | e | e

WELLS FARGO.......ccosvrininnnns CASH BANK OF NEW YORK (141001) 15,600,000 15,600,000 XXX [ | e

0299999. Totals 209,633,503 ....209,633,503 XXX XXX XXX




Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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. 0.010 154 .16,933,654 29,358,617 6,859,526 | XXX
Charleston Harbor. Charleston, SC. VAR 125,174 176,685 111,083 | XXX
Community Bank of the Bay. Oakland, CA 0.300 99 100,000 100,000 100,000 | XXX
Skipjack Cove Georgetown, MD. VAR 101,135 111,951 164,129 | XXX
Sailfish Marina. Palm Beach Shores, FL VAR 1,157,816 380,878 514,187 | XXX
PNC Bank Pittsburgh, PA (8,757,262) | ...voevnenn. 12,853,225 | .............(21,194,662) | XXX
Wells Fargo Bank / Norwest Bank Phoenix, AZ. 103,811 329,488 216,307 | XXX
Bay Bridge Marina Stevensville, MD. 236,786 177,379 190,074 | XXX
Mountain View Grand. ield, NH 1,405,201 1,371,189 1,580,428 [ XXX
Huntington Bank Columbus, OH. 23,185 23,185 20,483 | XXX
Federal Home Loan Bank - Cincinnati........................... Cincinnati, OH 0.050 6,123 (82) 30,176,680 61,080,538 2,398,487 | XXX
Fifth Third Bank. Cincinnati, OH 0.050 675,270 675,270 675,270 | XXX
0199999. Total Open Depositorie: XXX XXX 6,377 (82)]. 42,281,450 .106,638,405 ...(8,364,708) | XXX
0399999. Total Cash on Deposit XXX XXX 6,377 (82)]. 42,281,450 .106,638,405 8,364,708) | XXX
0599999. Total Cash XXX XXX 6,377 (73] — 42,281,450 | ... 106,638,405 ...(8,364,708) | XXX

QE12
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Statement as of March 31, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

2 3 4 5

1

6
Description

7
Amount of Interest Due & Accrued

8
Amount Received During Year

Code Date Acquired Rate of Interest Maturity Date

Book/Adjusted Carrying Value

NONE
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