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Statement as of June 30, 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
T BONOS et netennens | snrenne 23,925,070,545 | ...ocvveveeererenreenenns | e 23,925,070,545 | ........ 22,654,147,992
2. Stocks:
2.1 PrEfermed SEOCKS. ... ettt sttt essenssnnnns | sesessesenens 52,986,191 | oevoeeeereereenereeneeereens | e 52,986,191 | oooeveveeenn 55,634,622
2.2 COMMON SIOCKS. ...euerererereereessisesseessstsssssssssssssssessessssssessesssssssssessessssssessessasssessessansnes | sesessssssees 779,370,048 | ..oooveveene 1,000 | oo 779,369,048 | ............. 794,924,973
3. Mortgage loans on real estate:
3 FISEIENS ettt ntens | erenneenenes 904,614,715 | ..o | eveereieenns 904,614,715 | ..c.cceevc 879,669,374
3.2 Other than firSEHENS........cvuieeiirirrecrecrererer st sessnenie | cettossesssessssssssssssssssssssns | serestrestesssesssessensesssenss | serssessssssssssssssesenenenens (0
4. Real estate:
4.1  Properties occupied by the company (less §.......... 0
ENCUIMDTANCES). ... veerereeeeeereeseesseeeeseesesseseseeseesessesesesessess s s st eesees e sses st ssessestessessesss | sesessessessssssssessassssnnssnes | sesessssssnssnssasssenessassnnsnns | sessessssssessasssssnssassnes {0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......cvorviirecrii ittt sttt bt nsessenas | sessessssnans 87,336,353 | ..o | e 87,336,353 | ...ccevnee. 85,183,351
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cvuveieeireeieieiseesseieeeesesseses | eeeesesseesssssesssssessssesessess | sessssessessesssssssessesssssnns | sessessssssessesssssessessnnes {0 R
5. Cash ($.....49,941,235), cash equivalents (§.......... 0)
and short-term investments ($.....294,092,707)..........c.ocuuerueerueeereeeeeeeeeeeeeeeeeeseesseeeseesseesseenias | eevieeriienes 344,033,942 | ..o | e 344,033,942 | ............. 209,993,551
6. Contract loans (including $.......... 0 PremMiUM NOLES).......cvivireeierreieie st sssessessssnes | ersesensnns 111,797,550 | .oocvveerereeieeeeeeieens | e 111,797,550 | ..o 115,444,562
7. DIIVALIVES. ..ottt est sttt nenins | eentsenenas 376,038,989 | .....coomrerrrircrienieeees | s 376,038,989 | ............ 236,582,174
8. Other iNVESIEA @SSELS.........cvuiiiieiieiieei st rsinaes | eriaeniienes 326,956,329 | ....ovvoiririieees | e 326,956,329 | ....cccconuee 249,371,554
9. ReCeIVADIES fOr SECUMHES........c.ccvurririieiieiiie st ssessnisnnes | foesisseeneas 53,242,968 | ..o | e, 53,242,968 | .......ccooeunt 6,088,941
10.  Securities lending reinvested COIAETAl ASSELS..........ciiiciiiieieicise et ssenies | srtessesissessesesssssssessesssses | sesessesssssstesssssssessesssssses | sesessessessssessesssssssassens {0
11, Aggregate write-ins fOr INVESIEA @SSELS.........cocuivieieiiisieceee e sniens | ariesssssses e sssessesssaees (01 I (O I {1 0
12.  Subtotals, cash and invested assets (LINES 110 11)........ccuvererrnerrerinnernerinerineeneseinens | oveeens 26,961,447,630 | ..ooovvvercrircrinns 1,000 | ........ 26,961,446,630 | ........ 25,287,041,094
13. Title plants less §......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccovvees | covrvrerreinnnns 1,550,937 | oo 21,120 | oo, 1,529,817 | covevvirirene 1,519,463
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccecvreveeriens | covrerriennens 10,552,647 | covvvvrrnne. 1,280,988 | ...covvvnnee. 9,271,659 | .oovverrrirrnnns 9,850,664
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 1) F—
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS.............c.cuiveieieeieieeeee et sessesesssns | sevssseesnsennas 3,645,614 | .o | e 3,645,614 | ..covevven 3,823,670
16.2 Funds held by or deposited with reinSUred COMPEANIES............c.ccviveiciiiriiiciesieiieiins | ceveeiessiessesessssessesiess | cevestesisssssesessssessessessnss | oesessesesissessesssessesans {0 T
16.3 Other amounts receivable under reinsurance CoNtracts.............cooveveveeeerreeveveereenieens | covveererenennnns 6,348,815 | ..oeoveveieeieeeereeeeens | vt 6,348,815 | ...oevvnee 5,496,519
17. Amounts receivable relating to UNINSUIEA PIANS...........c.cucuieiieiiiriieeseie e seies | eetesesissesse s ssssssessessnses | sosessessssessesisssssessesssssss | sesessessessssessesessssesans {0 T
18.1 Current federal and foreign income tax recoverable and INterest thEr€ON............cc.cveueiriecies [ e | e esnes | oeeressesssessssesesssenee 0 [
18.2 Net deferred taX @SSEL. ...t sssssenns | eensssesssnens 87,346,429 | .....cccooonne 28,381,478 | ..o 58,964,951 | ...ccovvverne. 48,150,472
19.  Guaranty funds receivable Or 0N AEPOSIL.............cucuiueiieiciciie ety | sevessessssesse s ssssssessessnses | sesessesssessesesssssessesssenas | sesessesssssssessesessssesans 0 [
20. Electronic data processing equipment and SOftWArE.............cueviveiereiisiieieseeieseesesieienes | eveesseseinnens 1,975,626 | ..o | e 1,975,626 | ...coovvvene 1,808,442
21, Furniture and equipment, including health care delivery assets (§.......... 0) vt | e | st | oesesies e 0 [
22. Net adjustment in assets and liabilities due to foreign eXChanNGE rAES..........ccvieieiiiciiiiiiens [ e eiees | errere e ssesesenes | sessensesesssssssessessssenees {0
23. Receivables from parent, subsidiaries and affiliates............cccceririeieiieieieeieesieesies | v 1,831,307 | oo | e 1,831,307 | oo, 69,634
24. Health care (§.......... 0) and other amOoUNtS FECEIVADIE.............cuiviiieeiceesee et | et sessesesees | retessesssssssessesssssssesessnss | sessessesessssssessessnsenses {0
25.  Aggregate write-ins for other than iNvested aSSEts...........ccvieeeririeisieeesee s | eerersseenes 445,653,942 | oo 2,610,144 | ............. 443,043,798 | ............. 359,439,970
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 through 25).........cueiererieineireieineeneere e eeessssssessssessessssssessessens | sesees 27,749,010,093 | .....cccovenvve 32,679,737 | ........ 27,716,330,356 | ........ 25,935,988,066
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curereeres | cevrrerrirneeneinrieineinnineens | ceveesieiseseesssesessesssnsssens | seeeesessssssssnsesesssesenn (01
28.  Total (LINES 26 AN 27)......cureeireereeireieeseensesees st ssssessssssssssesessesssssessesssssssssessassensnss | seesnees 27,749,010,093 | ............... 32,679,737 | ........ 27,716,330,356 | ........ 25,935,988,066

1198. Summary of remaining write-ins for Line 11 from oVerflow Page...........ocveueeeeneurrenseeneeneinees | eoeereensenseneesssensenennens (01 (0 R {1 TR 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......ciiereriieieiiieiisieicissieseissieniens | eoersiesississsssssesiennead (O] I [0 I {1 0
2501. Funds held @s COIALETaL.............wweurrirriecrireriecee et essseessesssnnns | eesseessnes 224,367,190 | ...ooeerrereericeiecrinenens | e 224,367,190 | .covvvvrnee 210,670,619
2502. Company-0wned life INSUIANCE. .........c.cccriuevierireiieieiesie et sssesss s ssssssenns | avsesssinens 179,914,772 | oo | e 179,914,772 | .o 111,617,760
2503. Accrued contractual fE€ INCOME..........cuuurermrrereeemererecesensieeessesessesssessssesssessssesssessssssses | eoneessssessnns 24,619,055 |...oovverrerrricrieerinees | cereeeeneeens 24,619,055 | ...covvvenne 22,986,091
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccccvvevevienieieseienien | coeveireinns 16,752,925 | ..oovvevnne. 2,610,144 | .............. 14,142,781 | .o 14,165,500
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE).......ccvuieweiiernireisrrsniressssesensssessenes | evesereesaas 445,653,942 | ..o 2,610,144 | ..o 443,043,798 | ..o 359,439,970




Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21.
22.

24,

25.
26.

28.
29.

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

37.
38.
39.

Aggregate reserve for life contracts $.....23,656,993,739 less §......... 0

included in Line 6.3 (including $.....20,051,888 MOGCO RESEIVE)...........couurviririeriiiieiiesiesisssissssse s
Aggregate reserve for accident and health contracts (including $ .
Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......ceuieeririrriieeireireeiseisee sttt ssessesssenns
Contract claims:

4.1
4.2 ACCIENt AN NEAIN........cocveeieeiicee et a bRttt
Policyholders' dividends §.......... 0 and coupons §.......... 0.due and UNPAIA..........c.rverieeiieieiieie st nnes
Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including §.......... O [ ) OO
6.2  Dividends not yet apportioned (including $.......... L0 Ta o0 ) OO PO
6.3  Coupons and similar benefits (including $

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....6,044,508, accident and health §.......... 0

and deposit-type contract funds $.......... 0ttt bbb A bRt b e a ettt
Commissions and expense allowances payable on reinsurance assumed.

General eXPENSES AUE OF BCCIUBH.............cvuivriviieiieiciesse e sea ettt bbb bbbttt bbb s s ss bbb bbb s s s st

Transfers to Separate Accounts due or accrued (net) (including §$.......... 0 accrued for expense

allowances recognized in reserves, net of reinSUred AllOWANCES)...........ccviieieiiinieeiee ettt nans
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES............covuiriiviiieicisee e
Current federal and foreign income taxes, including $
Net deferred tax liability............ccoceerivrieiericsiciennns .
UNEarned iNVESIMENT INCOME........c.cuuiiuieieieiieeire ettt bbbkt
Amounts withheld or retained by company as agent OF tTUSEEE............c.eueuiueieiesee et
Amounts held for agents' account, including $.....1,201,585 agents' credit balances. .
Remittances and items NOt AlIOCALEA. ...........c.cueuririeii bbb
Net adjustment in assets and liabilities due to foreign EXChange rates..........ccoveieiirieiieiceie et
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §.......... ettt bbbttt
Dividends to stockholders declared and UNPAIG............coieieiriiiieieiieie ettt
Miscellaneous liabilities:

24,01 ASSEE VAIUGTION FESEIVE. .......uieiieairieiitie ittt bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......ovrrieieriireiseisiesieesei ettt enae
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) reinsurers
24,04 Payable to parent, subsidiaries and affllates............ccoivieiiiriie s
24,05 Drafts OUESEANGING........cvueviiiieiieicissie ettt s sttt r et
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS held UNET COINSUTANGCE. .........uuveuierreeseiirssesesisesee ettt
24,08 DEIIVALIVES......euvrrvaeereeserieisees et
24,09 Payable for securities
24,10 Payable for SECUMLIES IBNGING........cciiiieiteieceice ettt bbb bbb b e bbb st bbb s et s s naas
2411 Capital notes §......... 0 and interest thereon §.......... 0ttt a sttt en et eentans
Aggregate write-ins for liabilities .
Total liabilities excluding Separate Accounts busingss (LINES 110 25).........ccuiiviiiiieiieeiee et
From Separate ACCOUNES SEAEMENL..........cceveicieieeie ettt ettt bbbt b s bt aesas s nten e
Total liabilities (Lines 26 and 27) .
COMMON CAPILAI SLOCK.........cvvuiviviiiicicicteteie ettt s bbb a bbbt b bbb bbb s b st bt b bbb st s e
Preferr@d CaPItAl SLOCK...........cveieviveie ettt ettt bbbttt bbb s e e b s s et en s st n et aes
Aggregate write-ins for other-than-special surplus funds
SUIMDIUS NOES....rvuveveeresreseesest st seessse e ss st ss s ss st s s8R eEs e s e sessn b sessen bt en
Gross paid in and CONLIDUIE SUMPIUS.............cvueveeicreeeieteeee ettt ettt bbbt s st en et s e senanes
Aggregate write-ins for special surplus funds.. .
UN@SSIGNEA FUNAS (SUMPIUS).....vvoveeriresierireseiseiiesess s sssesss s sttt bbb sttt
Less treasury stock, at cost:

36.1 ... 0.000 shares common (value included in Line 29 §......... 0) ettt
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... (0] OSSO
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)............ccoevevevereereerrieiennns
Totals of Lines 29, 30 and 37 .
Totals of Lines 28 and 38 (Page 2, LiNE 28, COl. 3).......vvvrrereeierierireieisessisess et ess s ess st sessessessssssessessasssnsseses

............... 23,656,993,739
34,985,592
................. 1,334,964,340

.................... 145,848,454
........................... 206,597

........................... 278,161
...................... 73,792,726

........................ 6,044,508

........................ 6,234,169
...................... 11,062,542

............... 22,180,765,902
33,430,787
................. 1,181,149,860

.................... 134,343,528
........................... 197,579

........................... 281,439
...................... 69,440,805

........................ 6,716,560

........................ 5,003,258
...................... 51,620,456

........................... 374,713
...18,572,098

25,822,508,522

24,214,649,342

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

................. 1,891,309,334

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

1,718,826,224

1,893,821,834

1,721,338,724

............... 27,716,330,356

............... 25,935,988,066

2501.
2502.
2503.
2598.
2599.

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

.................... 224,367,190
........................ 5,809,742
16,943,291

.................... 210,670,619
........................ 5,299,343
6,043,417

3101.
3102.
3103.
3198.
3199.

Summary of remaining write-ins for Line 31 from overflow page

Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @D0VE).......ruruririearissi et sses sttt

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from OVErfOW PAGE..........ccewereiirririieieisineire ettt
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)........ciiieiieiiiieieiecteiie ettt sttt neenans

Qo3




Statement as of June 30, 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...............cccooueveririeicneeiiecceeee e | e 2,283,358,497 |........ 1,599,936,291 |........ 3,963,063,203
2. Considerations for supplementary contracts With life CONINGENCIES...........coeuieiiiiiiieicisee et sees | sevsesssssssesssssssessessssenss | srsessssessessssessessessssesses | oesessessessssessessssssessans
3. Nt INVESIMENE INCOME. ..ottt bbbt bbb st b bbb st s ntenns | ensesnsas 487,267,915 |........... 639,664,073 |........ 1,218,743,699
4. Amortization of Interest Maintenance Reserve (IMR) 9,036,076 2,548,332 ....19,909,059
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reiNSUrANCE CEARM. ..........viuiieieiieirieieiisse sttt snsenns | sensessesseees 3,560,438 |.....coconu. 4,075,497 ..o 7,355,602
7. Reserve adjustments on reiNSUFANCE CEABM..........cuuiiiinireieiiiie ettt sntensens | sestessesanes (1,316,272) | .covvveeee. (1,779,468) | ............. (2,329,363)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
frOM SEPATAtE ACCOUNLS.........oevieiieiciiieieicieie bbbt
8.2 Charges and fees for deposit-type CONITACES..........ccovueieiiiiieicese et sntenss | cosssessesnens 3,697,143 3,580,433 | ..o 7,292,898
8.3 Aggregate write-ins for MiSCEIlANEOUS INCOME.......c.iuiieiiiiieieieiisseie et sss s ssessnses | crsssessnsaes 29,597,831 .o, 30,411,973 | ... 51,113,441
9. Totals (Lines 110 8.3)....cccevererrerereirrirereerinnne 2,278,437,130 |........ 5,265,148,539
10, DEAH DENETIES. ... vttt
11. Matured endowments (excluding guaranteed annual pure ENAOWMENLS).........coverruiirreieinrinieieisssesseseesssesseessssssesessssesss | soessssessessssanees 21,662
12. Annuity benefits
13. Disability benefits and benefits under accident and health CONractS.............cccuiviieiiicicccece s | e 999,195
14. Coupons, guaranteed annual pure endowments and Similar DENEFILS.............cccceiiicveiriieiicc e eens | et
15. Surrender benefits and withdrawals for life contracts
16, GrOUD CONVEISIONS. ......cvvuiuiveieitetessisetssesesessssessssssebessssesessssebe s s et et e se s s st et es s s s s a et s se b e s b s b s s bt s bbb et et b s s bbbt s st s eee
17. Interest and adjustments on contract or deposit-type CONtract fuNdS............ccveveerieercirireieeceee e
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts.............ccccovvcviviceiicccccece e
20. TOtalS (LINES 1010 19).....ucuieeiecieeeieicteees ettt ettt bt s sttt as s a st tes e bt en s st anenn
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........ccceceeveeees [ covveneee. 127,965,860 |...
22. Commissions and expense allowances on reinSurance asSUME.............oceveverererevrresiessesseesssessesenns ....434,405 | ...
23, General iNSUranCe EXPENSES.........c.cverereerrresssssseessessssessessesessesessnes ..39,011,135 |...
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES...........vurerirrinrirrinineineieisssieeese s ssssensans | sessesseeseens 4,560,825
25. Increase in loading on deferred and uncollected PrEMIUMS.........c.ccevcviviecieieceesee et sesaenens | eeaes 486,142)
26. Net transfers to or (from) Separate ACCOUNtS NEL Of FEINSUIANCE.............cviveieeiereieie sttt s s ss s sssssse s ssntens | svssssessesssesssssesansnees
27. Aggregate Wite-inS fOr dBAUCHIONS........c.cvuriricieiicicieses ettt s st ss st sssessentensans | sentessssssssassasssnsssssad 0
28, TOtAIS (LINES 20 0 27)....euveereerrireireseeieisessssessesessssessssessssssssssssessesssssssssesssssessessessssssessessassssssessassssssnssesssssessessasssnssessassanssns | sassses 2,660,591,979 |........2,001,355,367 |........ 4,727,824,169
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)...........ccoceev | covvnnaee. 154,609,649 ..537,324,370
30. Dividends 10 POICYNOIAETS. ........ vttt b bbb ss et ensesnntes | nnbssesssenssssnsans 11611 [ 9,819 |, 27,822
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)... .154,598,038 |... ..537,296,548
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)...........cvrrerrererrenrerserinrineiseeseseseseesessessssesseses | ssesssesans 76,955,542 116,757,494
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10Ses) (LiNE 31 MINUS LINE 32)........ovurrerurrirerirririsiinseseesiieesseissessssssssssssssessesssssssssesssssssssssessessssssessessanssns | sessssnessnes 77,642,496 |........... 212,161,751 |.covenvn 420,539,054
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(1,217,105) (excluding taxes of $.....7,208,922 transferred t0 the IMR)...........c.ccoevveeverveeriessessiesssesssssssens | cvsesssinns (44,897,741) | .ovvvvenee. (8,482,348 ........... (45,205,725)
35. Netincome (Line 33 plus Line 34) ..32,744755 | ...........203,679,403 ..375,333,329
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOT YEAN.......c.ciueireieiiirieieiseie ettt sss sttt sesse s ssnsessassessnsenses | nesanees 1,721,338,724 |........ 1,636,031,993 |........ 1,636,031,993
37. Netincome (LINE 35).......cuueiveiecreieeieieieses et 32,744,755 | ...........203,679,403 |........... 375,333,329
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....10,275,372...........ccccvvevvmrrmerserserserssrisssisenas | eevesiis 124,190,273 | ........... (74,153,485)| ......... (177,084,720)
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax 5,598,267 |... ....14,319,188
41, Change in NONAAMILEEA @SSELS.........c.cviiiiriieicieice ettt bbb bbbt s e s bt sse bt es s basanbenes | etssnaesanes 16,499,031 | .............(4,453,269) | ........... (19,633,916)
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change in @SSt VAlUGHION TESEIVE. .........c..c.eueeeieeiiereee ettt ettt ettt bbbt s e ss e sessssanes
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StAtEBMENL............c.cvevieiieieee ettt anens
48. Change in surplus notes

51.

. Cumulative effect of changes in accounting principles
50.

Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)

50.3 TranSfEITEA 10 SUIPIUS.........cvuvervieieeiceetese ettt ettt sttt s st s b s st nen

Surplus adjustment:

BT PAIA UM,

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

(435,545) | ...

....(649,229)

52. Dividends to StOCKNOIAEIS.........ccviuiirieireirieeresciecseiesere e sssesensssessessesssssssessssssenseenessssesensesessensessesnsenses | seneenenes(20,000,000) | covenven (40,000,000) | ......... (110,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUMPIUS..........evuvereririrerireieiresissteesessseseesessess s essenssessessesssessessessanes 1,284,098
54. Net change in capital and surplus (Lines 37 through 53).... ....85,306,731
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccvuerrrueierirriirieeeiseseeecise et eneeen 1,721,338,724
08.301.  Contractual FAEr fEE INCOME..........vuieeieiicireieiei ettt | eebnenanena 24,792,356 |............. 19,961,171 | oo 42,537,885
08.302. Interest on cOmMpPany-0WNEd life INSUTANCE...........ccciviveiieiiieieieieee ettt sseseses | eosssessesinsan 2,676,818 |..............2,199,068 |............... 4,462,356
08.303. Reinsurance experience refund..........ccocevveneeieresneneienns 2,115,014 |..............2,754,672 |..... 3,863,973

08.398.  Summary of remaining write-ins for Line 8.3 from overflow page.
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...

2701, s

2702, ..
2703, e
2798.  Summary of remaining write-ins for Line 27 from overflow page..

2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).........ccccvieriiircreriieieiieceresieresssesreesseressssssessnsssesessssesessssenns | enveressnssenssseensssesasQ | evenveversnesserenieenssenns

5301. Employee and agent stock option CONtHDULION.............cccevviieiiicreccesee e nssesensnns | censnsesenennenn 00,128 | i 795,809 | ...

D302, RS ReRS R S R £ R R RS eRRE AR Rttt s st en e tnens | ersentensns st en s st stessans | Sressentns st en st stessnts | fessentes sttt
5303, e R eSS R SRR bR AR Rttt ntens | anbesesten ettt

5398.  Summary of remaining write-ins for Line 53 from overflow page..
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)
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Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW

Currerlt Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............c.eviiieeicietece ettt s s stesssnnns | seesenees 2,284,402,658 | ......... 1,600,406,625 | ......... 3,960,891,600
2. Netinvestment income... ..573,195,410 ..693,878,178 ...1,345,540,166
3. MISCEIIANEOUS INCOME.........cuiuiiiieiieeisietc ettt sttt s et s bbb st s e s b s st sssnse s ssntesessnsessssnseses | besssesesnns 25,848,253 | .............. 26,563,601 | .............. 43,205,692
4. Total (LINES 1 thIOUGN 3).....euieiiuiieiieireieeiiise ittt bbbttt | chninees 2,883,446,321 | ......... 2,320,848,404 | ......... 5,349,637,458
5. Benefit and 10SS related PAYMENLS...........cocvivieiecicicee ettt sttt tnans | eereseesanes 934,614,933 | ............ 731,715,323 | ......... 1,607,457,437
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cciueieieiiiieieienisiies | cerreieissienessnseseennsns | seevssessesssssssessssssssseses | ssesessssessesssssssesessssnns
7. Commissions, expenses paid and aggregate write-ins for dedUctions.............ccocueeueieveirieiciicece e | ceveveians 168,689,048 | ............ 127,609,012 | ............ 297,766,186
8.  Dividends paid to policyholders
9. Federal and foreign income taxes paid (recovered) net of $.....5,991,817 tax on capital gains (10SS€S).............ccevvveers | crvvrrreee. 123,505,273 ..84,837,809 ....91,855,440
10, Total (LINES 5 HrOUGN 9).....uceuirieiieeicici bbbt | antniais 1,226,820,865 | ............ 944,171,964 | ......... 1,997,106,884
11. Net cash from operations (Line 4 Minus LiNE 10).........cccciieieriveieieiceie et sse s sssessenes | oevenans 1,656,625,456 | ......... 1,376,676,441 | ......... 3,352,530,573
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
12,1 BONAS...otieiitc et | ferieene 1,644,205,123 | ......... 1,185,495,676 | ......... 2,356,762,158
12.2 Stocks........... ....64,960,026 ....42,654,974 ..133,750,240
12,3 MOMGAGE I0BNS.......ouviuiirirriieiicrie it bbbttt | seienineaas 124,879,449 | ........... 110,302,578 | .....ccenee 208,711,787
12.4 REAIESIALE. ...ttt bbbttt tnns | ertenineienaa 3,745,049 | ..o 11,811,592 | oo 13,166,469
12.5  Other INVESLE @SSELS........ucerrireireireisie bbbttt entents | enbsentaeniaas 32,242,189 | ..cvene 56,781,635 | ....ccvvvnee 93,622,928
12.6 Net gains or (losses) on cash, cash equivalents and ShOM-ErM INVESIMENES...........ccoveiciiieieiiicicisieiiens | e eisnes | cerrssesesisseses s sesseseses | seresisssssesessssessesesssns
12.7  MISCEIIANEOUS PIOCEES........cocvvircviiireteiiicie ettt a bbb s s s s b b ssebe s s esebsssebesnseaens | essssesesssssesssseresssnnesss | sressesesssissesessnsessssnserans | sessssesassssesessnsesessnsesenan
12.8  Total investment proceeds (LINES 12,110 12.7) ...ttt sssnns | svensenns 1,870,031,836 | ......... 1,407,046,454 | ......... 2,806,013,582
13.  Cost of investments acquired (long-term only):
1301 BOMAS...etiei ittt | enbeens 2,879,514,489 | ......... 2,707,201,185 | ......... 5,277,054,230
13,2 SHOCKS . vueeeree ittt sttt en st ntentns | entenernsiend 60,837,007 | ...coovene. 87,413,765 | ............ 339,967,936
13.3° MOMGAGE I0BNS.......oueiieeiriiiieie ettt bbbttt | seberinena 149,741,915 | ool 60,046,023 | ............ 197,325,995
134 REAIESIALE. ...ttt ensnntnnns | enseseneseran 5,262,015 | .cocovrerenes 5,368,135 | .ovvevenee. 11,229,299
13.5  Other INVESIEA @SSELS........vuieiirciiieicic bbbt | seberinena 102,852,267 | ............ 117,533,054 | ............ 226,534,354
13.6  MiSCEllaNEOUS APPIICALIONS..........c.ivuieeriicieiicieieieie sttt s s b s e s e snssbessnsnsennne | sbessnsesens 211,482,569 | .............. 68,841,056 | ............ 250,881,520
13.7 Total investments acquired (LINES 13.110 13.6).......cuuruuirirrirriiireireieiineseieessise st sesesssessssessesssssssesessens | essseens 3,409,690,261 | ......... 3,046,403,218 | ......... 6,302,993,332
14, Netincrease or (decrease) in contract [0ans and PremMIUM NOES..........c.everurrreererririreeneireesereseseeseeseesssseessessssssesnsses | sressesssnssees (3,647,012) | ..cvvrrrrnenne (3,568,508) | ....cccenvene. (7,082,481)
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LiNE 14)........ccouvieriniinirerninieesssiesessiesessssesessssensens | eveenns (1,536,011,413) | ........ (1,635,788,256) | ........ (3,489,897,270)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUPIUS NOLES, CAPITAI NOLES........cviecteiicie ettt b bbb s st senaes | ebsssesesssssessssstesesssseses | stesesesssissesesssesessnsesens | essssssessssesesssesesansesenes
16.2 Capital and paid in SUPIUS, €SS trEASUNY STOCK..........uureriircireieiieiireici ettt sttt ssessensnes | stestsessessesssssssssessastenens | seeessessessessssssessnssassansns | soesssessesssssnssnssessassnsens
163 BOIMOWEH fUNGS........eeiiiriiii bbbt | Sbtbeben bt n e nntnane | sbsebensessesinen st nnbnine | sbneesensessnete s st enee
16.4 Net deposits on deposit-type contracts and other insurance liabilities............cc.cceveeveeeieiiceieccseeseceeees | e 94,904,344 | ............ 243,162,546 | ............ 228,026,521
16.5 Dividends 10 STOCKNOIAELS........c..cvuiuuiririiiiiiciirirceei st | ferieesenies 25,000,000 | ....cooovenee 40,000,000 | ...coouvnee 110,000,000
16.6  Other cash provided (APPHEA)..........ceerurerrirrerrireiieiireirei sttt sttt | sbsebssesenes (56,477,996) | ...cvvvenvene 13,204,921 | .o 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).......... | c.cccovee... 13,426,348 | ............ 216,367,467 | ............ 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)......ccccoevevveen | coverrernee. 134,040,391 | ...oveee. (42,744,348) | .............. 24,512,471
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING OF YA ....oucvuitrireiaieieiseiiei sttt bbbttt | sebebinenas 209,993,551 | ..ccceonee. 185,481,080 | ..cvvuvnee 185,481,080
19.2  End of period (LN 18 PIUS LINE 19.1).....uuiiiiiirieieriseiseiessstsiss sttt ssssssssesssssssssessnes | sessssesans 344,033,942 | ............ 142,736,732 | covvveenee 209,993,551
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchanges ...56,114 477 | ..............13,070,685 | ............ 104,742,244
20.0002 Capitalized interest ..1,089,168 .1,642,212
20.0003  Securities transferred per reiNSUrANCE AQFEEMENL ........c.cuivueieiiieiiieieie st b sttt ssnsenss | seesessessessssassessssansesesas ....36,110,595
20.0004  Securities acquired as capital CONEMDUONS. .........veviiiiiieieiei it ess s snsssessssessesssssssessans | essessesssssssessessnsansessnsss | nersssessessesssssnsansessnsanses | sresiessssenss 11,163,684
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Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIILTITE. ... | bt st bbb bbb nbes | Sebben bbbt | Shneb b
2. Ordinary life INSUIANCE........c.cveveieieeieieee ettt sttt s b s s bsss s ssnnns | svsssssessssissessesensanes 19,724,382 | ..o 21,954,615 | ..o 42,895,427
3. Ordinary individual BNNUIIES.............rvveerermirireiriciriesiee et | ressssessssesssneeens 2,265,878,558 | ......cocovrrrrirnnn 1,582,912,628 | .oooovcvvrrriennnne 3,893,350,499
4. Credit life (roup @Nd INAIVIAUAL)........c..ruriererieieceeeie ettt ssessssssees | eeseesessasssessessesssessessessastssssstessns | sressessssessssassasssessessessasssessessantne | festssssessmssassssssessassassanssnssessnssnes
5. GroUP lifE INSUFANCE. .......cueiririeiieieiesie ettt b st essessnss | sressssessessessssssessessnsenses (20,510) | cvvvevererrrrierrrierereinins (5,345) | cvovvrrerereirrieerereis (5,058)
6. GrOUD @NNUILIES........cooevieieciiiieciece ettt bbb ss st esbnns | svsessstessesssssssaesensaes 7,746,969 | ...ooovovrecerenn, 8,262,472 | oo 14,855,434
7o ABH = IOUD oot | eest e 36,988 | oo 38,950 | oo 74,489
8. A&H - credit (Group and INAIVIAUAL).........c.cuueieeierieeircereie ettt sss st sesssseees | eeseesessesesessessesssessessessastsesestessns | sresssssesssssassasssessessessasssessessantns | festsessessessassssssessastassasssestessanssnes
0. ABH = OhBT ..ot | eeienen et 3,944,128 | oo 4,345,129 | oo 8,443,887
10.  Aggregate of all other iNES Of DUSINESS..........c.cvvevueiiveieeiieieeisice et ssisiins | estessesissess s ssssssssnsesssssssesnead] 0 | e {0 RN 0
11, SUBLOTAL ..ottt | nestiesssnesssneees 2,297,310,515 | .ovvervvvrereeens 1,617,508,449 | .oooovvrvrrrienne 3,959,614,678
12, DEPOSIt-tyPE COMIACES. ......cvuivieieciiisiieicitete ettt bns | ebsesssssssessessssessensneas 7,715,884 | oo, 5,697,020 | .oovoereiiiiieiiinas 12,461,000
13, TOMAl ettt ensnns | eeestesesneseaeeens 2,305,026,398 | .....coovvvrrrrirnnns 1,623,205,469 | ......oovevvvrrirnnes 3,972,075,678
DETAILS OF WRITE-INS
00T, oottt R s | Shtse e Rt | Seeb iRttt | eeb iRt
1002, .eoceeeeerseeeseee s st R et nes | £88ee R sttt n st | Seetsees s een et n et | eeess et Rttt
1003, oottt R R et | Setee R bRkttt | Seeb iRttt | eeb iR
1098. Summary of remaining write-ins for Line 10 from overflow Page..........cccovweeeerrerrerenreneneinns | orereereireieeeeneieess s L0 0 [ oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiN€ 10 @DOVE).......ccuurrrreeresumrenresescrenresesenesssnenene | neeessesssssssssssssssesssenssssseseneens 0 | oo 0 | e 0
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Statement as of June 30, 2016 ofthe 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 June 30, 2016 December 31, 2015
(1) State basis Ohio $ 32,744,755 % 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 $ 32,744,755 _ 3 375,333,329
Surplus

(5) Statutory surplus state basis Ohio $ 1,893,821,834 $ 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 $ 1,893,821,834 _$ 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.

E.

@

@

©)

©)

®)

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
46632YAC8 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
759676AF6 634,814 594,141 40,673 594,141 593,401 6/30/2016

Total $ 816,804

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

a. The aggregate amount of unrealized losses:
1. Less than 12 months $32,374,350
2. 12 months or longer 13,177,497

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $1,497,592,856
2. 12 months or longer 507,148,590

Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at June 30, 2016. The
Company has the intent to hold securities in an unrealized loss position until they recover in value or mature.

Repurchase Agreements and/or Securities Lending Transactions — No significant change.
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Statement as of June 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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:

06-2016 12-2015 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $100,897562 $ 20,602,449 $ 121,500,011 $ 98,223,865 $ 10,777,472  $109,001,337 $ 2,673,697 $ 9824977 $ 12,498,674
b. Statutory valuation allowance adjustment - - - - - - - - -
c. Adjusted gross deferred tax assets 100,897,562 20,602,449 121,500,011 98,223,865 10,777,472 109,001,337 2,673,697 9,824,977 12,498,674
d. Deferred tax assets nonadmitted 38,132,432 (9,750,954 28,381,478 43,873,062 - 43,873,062 (5,740,630) (9,750,954) (15,491,584)
e. Subtotal net admitted deferred tax asset 62,765,130 30,353,403 93118538 54350803 10777472 65128275 8,414,327 19,575,931 27,990,258
f. Deferred tax liabilities 24,402,628 9,750,954 34,153,582 16,977,803 - 16,977,803 7,424,825 9,750,954 17,175,779
g. Net admitted deferred tax assets/(net
deferred tax liabilty) $ 33362502 $ 20602449 § 58964951 $ 37,373,000 $ 10777472 $ 48150472 § 989502 $ 9824977 $ 10814479
(2) Admission calculation components, SSAP No. 101:
06-2016 12-2015 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Federal income taxes paid in prior years recoverable
through loss carrybacks $ 38362502 $ 20602449 $ 58964951 $ 37,373,000 $ 10,777,472 $ 48150472 $ 989502 $ 9,824977 $ 10,814,479
b. Adjusted gross deferred tax assets expected to be
realized (excluding the amount of deferred tax assets
from 2(a) above) after application of the threshold
limitation. (The lesser of 2(b)1 and 2(b)2 below)
1. Adjusted gross deferred tax assets
expected to be realized following the
balance sheet date - - - - - - - -
2. Adjusted gross deferred tax assets
allowed per limitation threshold
XXX XXX 266,987,888 XXX XXX 240,891,785 XXX XXX 26,096,103
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
24,402,628 9,750,954 34,153,582 16,977,803 - 16,977,803 7,424,825 9,750,954 17,175,779
d. Deferred tax assets admitted as the result of application
of SSAP No. 101 $ 62,765130 $ 30,353,403 $ 93,118,533 _$ 54,350,803 $ 10,777,472 $ 65128275 $ 8,414,327 $ 19575931 $ 27,990,258
(3) Other admissibility criteria:
06-2016 12-2015
a. Ratio percentage used to determine recovery period
and threshold limitation amount
824% 759%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold limitation in
2(b)2 above
®) $ 1,779,919,253 $ 1,605,945,235
(4) Impact of tax planning strategies:
06-2016 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) $100,897,562  $20,602,449 $ 98,223,865 $10,777,472 $ 2,673,697 $ 9,824,977
2. Percentage of adjusted gross DTAs by tax character attributable to the
impact of tax planning strategies 0% 15.1% 0% 7.5% 0% 7.6%
Net admitted adjusted gross DTAs amount from Note 9A1(e) 62,765,130 30,353,403 54,350,803 10,777,472 8,414,327 19,575,931
Percentage of net admitted adjusted gross DTAs by tax character
admitted because of the impact of tax planning strategies 0% 22.4% 0% 14.3% 0% 8.1%

b. Does the company's tax planning strategies include the use of reinsurance? Yes [ ] No [ X]
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Statement as of June 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

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

99

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

b. Capital

1

2

3
99
C.

4.

Investments
Real estate
Other
Subtotal
Deferred tax liabilities

Net deferred tax assets/liabilities

06-2016 12-2015 Change
$ 76,955,542 $ 116,682,663 (39,727,121)
- 74,831 (74,831)
$ 76,955,542 $ 116,757,494 (39,801,952)
5,991,817 14,091,402 (8,099,585)
$ 82,947,359 $ 130,848,896 (47,901,537)

06-2016 12-2015 Change
$ - $ - -
25,016,911 25,161,922 (145,011)
63,847,393 61,567,820 2,279,573
54,238 66,140 (11,902)
1,284,171 1,285,641 (1,470)
1,504,041 1,856,647 (352,606)
2,649,053 2,172,530 476,523
6,541,755 6,113,165 428,590
$ 100,897,562 $ 98,223,865 2,673,697
38,132,432 43,873,062 (5,740,630)
$ 62,765,130 $ 54,350,803 8,414,327
$ 20,602,099 $ 10,777,122 9,824,977
350 350 -
$ 20,602,449 $ 10,777,472 9,824,977
(9,750,954) - (9,750,954)
$ 30,353,403 $ 10,777,472 19,575,931
$ 93,118,533 $ 65,128,275 27,990,258

06-2016 12-2015 Change
$ 530,304 $ 713,652 (183,348)
3,853,644 4,013,216 (159,572)
3,790,881 3,990,802 (199,921)
14,676,439 6,505,083 8,171,356
671,022 821,045 (150,023)
880,338 934,005 (53,667)
$ 24,402,628 $ 16,977,803 7,424,825
$ 9,750,954 $ - 9,750,954
$ 9,750,954 $ - 9,750,954
$ 34,153,582 $ 16,977,803 17,175,779
$ 58,964,951 $ 48,150,472 10,814,479
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Statement as of June 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

06-2016 12-2015
Provision computed at statutory rate (operations and realized gains/losses) $ 45,330,405 $ 175,126,506
Permanent differences:
Interest expense - 50,201
Dividend exclusion (56,000) (88,953)
Stock options 12,625 52,989
Company-owned life insurance (936,886) (1,561,825)
Tax exempt interest (357,988) (717,442)
Provision to return adjustments - (14,393)
Other (114,789) (103,857)
Total permanent differences (1,453,038) (2,383,280)
Timing adjustments:
Investment differences 11,055,163 12,686,660
Reserves (8,316,367) (2,905,522)
DAC tax adjustment 2,279,573 4,912,179
Accounts payable 186,218 328,030
Provision to return (primarily investment-related items) - (2,674,152)
Fixed assets 406,238 757,051
Prior years' IRS exam settlements - 548,539
Other 586,715 (717,876)
Total timing adjustments 6,197,540 12,934,909
Other adjustments
Unrealized loss on options 32,872,452 (54,829,239)
Other - -
Total other adjustments 32,872,452 (54,829,239)
Federal income tax expense on operations and realized gains/losses $ 82,947,359 $ 130,848,896
Gross change in deferred tax asset
Timing adjustments (6,197,540) (12,934,909)
Impact of non-admitted assets 352,606 113,982
Unrealized gains/losses 10,275,372 (17,793,358)
Software development 246,666 221,043
Credit swaps - (1,522,500)
Other - (191,946)
Total change in deferred tax asset recorded directly to surplus 4,677,104 (32,107,688)
Total statutory income tax expense $ 87,624,463 $ 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 $ 76,860,726 $ 5,991,817 $ 82,852,543
2015 $ 116,739,406 $ 15,702,050 $ 132,441,456
2014 $ 157,074,428 $ 14,299,474 $ 171,373,902

(3) AtJune 30, 2016, the Company had no deposits to disclose under Section 6603 of the Internal Revenue Service Code.

F. (1) The Company'’s federal income tax return is consolidated with the following entities — No significant change.
(2) Tax allocation agreement — No significant change.
G. Federal or Foreign Income Tax Loss Contingencies

The Company does not have any tax loss contingencies for which it is reasonably possible that the total liability will significantly
increase within twelve months of the reporting date.
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Statement as of June 30, 2016 ofthe 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 June 30, 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 $1,075.0 million as of June 30, 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 June 30, 2016 and December 31, 2015, respectively.
The Company held 187,000 shares of activity stock at June 30, 2016 and 157,000 shares at December 31, 2015.

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

a. The amount of collateral pledged to the FHLB at June 30, 2016 was $1,075.0 million. The total aggregate borrowing from
the FHLB at June 30, 2016 was $935.0 million.

b.  The maximum amount of collateral pledged to the FHLB during the period was $1,134.7 million at March 31, 2016. The
amount borrowed from the FHLB at the time of maximum collateral was $935.0 million.

(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 June 30, 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 June 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 — Fair Value Measurements

A.

U.S Government and government agencies
Asset-backed securities - - - - -
Residential mortgage-backed securities 12 B - (5,973) 5,961 -
All other bonds -

Non-affiliated preferred stock - - - - -
Non-affiliated common stock 165,215,119 9,166,671 - (1,462,602) 11,735,439 14,172,564 (5,255,250) 193,571,941

Total

B.

(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 $ - % - % 7,629,493 $ 7,629,493
States, municipalities and political subdivisions - - - -
Foreign government - - - -
Residential mortgage-backed securites - - - -
Commerical mortgage-backed securites - - - -
Asset backed-securities - - - -
All other bonds - 2,987,803 - 2,987,803
Total bonds - 2,987,803 7,629,493 10,617,296
Non-affiliated preferred stock - - - -
Non-affiliated common stock 317,069,284 104 193,571,941 510,641,329
Equity index call options - 357,925,746 - 357,925,746
Interest rate swaps - 18,113,243 - 18,113,243
Total assets accounted for at fair value $ 317,069,284 $ 379,026,896 $ 201,201,434 $ 897,297,614

(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy

Total gains Total gains
Beginning Transfers Transfers and (losses) and (losses) Ending
balance at into out of included in included in balance at
3/31/2016 Level 3 Level 3 Net Income Surplus Purchases Sales 6/30/2016
$ 14,672,103 $ -3 - $ (7,025121) $ (17,489) $ -8 - $ 7,629,493

$ 179,887,234 $ 9,166,671 $ - $ (8,493,696) $ 11,723911 $ 14,172,564 $ (5,255250) $ 201,201,434

(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 June 30, 2016 ofthe 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 $ 37,999,932 $ 35,215,954  $ 1,154559 $ 29,205,138 $ 7,640,235
States, municipalities and
political subdivisions 3,916,828,508 3,567,300,866 - 3,884,520,198 32,308,310

Foreign government 13,553,710 11,373,955 - 13,553,710 -
Residential mortgage-backed securites 2,493,820,840 2,261,053,851 - 2,317,856,170 175,964,670
Commerical mortgage-backed securites 1,644,033,284 1,564,899,983 - 1,612,599,969 31,433,315
Asset-backed securities 3,817,907,646 3,809,419,053 - 3,408,968,896 408,938,750

All other bonds 13,420,712,519 12,675,806,883 9,625,907 12,793,280,554 617,806,058
Total bonds $ 25344,856,439 $ 23,925,070,545 $ 10,780,466 $ 24,059,984,635 $ 1,274,091,338
Non-affiliated preferred stock 54,698,543 52,986,191 17,714,496 15,652,500 21,331,547
Non-affiliated common stock 510,641,329 510,641,330 317,069,284 104 193,571,941
Mortgage loans 912,595,000 904,614,715 - - 912,595,000
Equity index call options 357,925,746 357,925,746 - 357,925,746 -
Interest rate swaps 18,113,243 18,113,243 - 18,113,243 -
Policy loans 111,797,550 111,797,550 - - 111,797,550
Total financial assets $ 27,310,627,850 $ 25,881,149,320 $  345564,246 $ 24,451,676,228 $ 2,513,387,376

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 June 30, 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 June 30, 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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Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] No[ ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

2.2 |Ifyes, date of change:

3.1 s 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? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

4.2 Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011

6.2 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. 12/31/2011

6.3 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). 10/26/2012

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

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

7.2 Ifyes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0cC FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors Cincinnati, OH NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

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

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 Ifthe 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? Yes[ ] No[X]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
FINANCIAL

10.1
10.2

141

11.2

13.

14.1

15.1
15.2

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] No[ ]
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: $ 104,832,375
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] Nof ]
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 257,542,569 268,728,718
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 17,238,173 16,950,121
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 274,780,742 $ 285,678,839
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] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
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] Nol ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon 1 Wall Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, 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:

26845#AA8 EDX SUPPLY CHAIN SERVICES LLC (IBM) SR NOTE 3.50% 1/15/2019: 67112PAA6 SYNERGY 1608 10.00 08/30/2020; 68764WAAQ

SYNERGY 1657 10.00 08/30/2020
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Statement as of June 30, 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
1.11  Farm mortgages
1.12  Residential mortgages... ..93,005,803
1.13  Commercial mortgages ....811,608,912

114 Total MOrtgages iN JOO STANMING........c..euirrreuiererrireieerereeseeeisse et ses e es st s e s s a8 s e re ettt T 904,614,715

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With FeStTUCUIEA tEIMNS..........c..ruu ittt sttt sttt e

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

RGBS T 1 110300
1.32 Residential mortgages
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three MONENS...........c..ccuiiiiiiicc et G 0

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

143 COMMEICIAl MOTLJAGES. .....vuiveviiieeiicte ettt ettt a bbb s bbb a et b s s et st b s s b s st bR b b s s s bR b b e R b s s b bR bbbt a ettt s st naes G
144 Total Mortgages i ProCESS Of FOTECIOSUIE...........ccuiuiieiiieeieei ettt bbb bbbt s bbb bbb a s e G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) .orvovirieriririerse ettt st G 904,614,715

Long-term mortgages foreclosed, properties transferred to real estate in current quarter

L3 T o T (0T (oo =TT PO ST PR
1,62 RESIHENTAI MOMGAGES. ... .cvevteiritiieie ettt ss sttt s a8 s £t s b s s E bRt bbb s bbb bRttt ees
1.63  Commercial mortgages

1.64  Total mortgages foreclosed and transferred to real estate

Operating Percentages:
2.0 AGH J0SS PEICENL. ....uvviecierieiie ettt ss et et s b s a8 s s e R Rt e R R AR n £ AR SRR R £ R s R R s R e AR Rt enE et es | ekstesieEntesies et en b sttt st st

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses...
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Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

ent Year to Date

1
NAIC
Company
Code

2

ID
Number

3

Effective
Date

Name of Reinsurer

Showing All New Reinsurance Treaties - Curr:
4

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
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Statement as of June 30, 2016 of the

GRE
SCHEDUL

AT AMERICAN LIFE INSURANCE COM
LE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3
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. Alabama.......cccovvveinnernneneenenenesssenenssseneneeennAL | L e 189,677 | .0051,836,790 | o 55,778 | e | e 52,082,246
2. CAK L | 9150 |l 122,276 [ [ | e
3. ANZONA....coeeeeeeneesnsensssneeenAL [l | 421,662 | 25,194,163 | 4,868 | [
4. ATKANSAS.......ccoerieirceineesneeesesseensssseseseseen AR [ Lo | 128,905 | 1 11,193,176 | 4,233 | | e
5. California....
6. Colorado........ccocueuninernererninerernenenersessneenenssnennennenensCO [l | viiini231,113 | 11000.20,191,083 | covvie085,667 | oo | e
7. CONNECHCUL......oucvrereecrcrreeieireressineisessissinensenssssenseesenseneesO T el | 0000000 330,750 | ....0.0.33,701,894 | oo 8,075 | [ e
8. Delaware.......cccoovvneverininenerninenerennsesensnssnensesssseneneen DE [l | viieniiend7,590 | 110000 20,572,271 | oo [ e | e
9. District of Columbia.........ccocrevrervreneereernrnenerreeininesnneninseneen DO [ Lo | 027,225 | 1l 1,435,728 | e e | v
10.  Florida.......c.cocnevneee ....194,127,652
11, GEOIGIA..eeierreieireieieseieseieisisssssesssssnessessssesessssssssssessennsnsOA | vvenlons | covriennn 742,476 | ... 45,480,047 | ..ovoiir0nn 80,632 | oo | e 46,283,155
12. vl el | 190,042 | 109,984,050 | oo [ | s 10,174,091 |...
13, 1dAN0. ..l D Lol | i000.83,005 | 11000 10,974,051 | i 1430 | [ e 11,058,535 |...
14, HINOIS...cecerveeeeeeeirererirerereeneneneesniseisensenssinenessesssssneneenel b Lol | i 729,169 1 ...060,755,157 | oo 75,526 | [ e 61,559,846
15, Indiana........ccvcvvvnincrcninirenrneeneineeensessenesesseeeee N Ll |00 202,710 1 1......65,202,252 | . 118,572 | [ e 65,523,534
16.
17.
18.
19.
20.
21.
22. Massachusetts...
23.  Michigan.........
24.  Minnesota..
25.  Mississippi..
26. Missouri......
27.  Montana.
28.  Nebraska....
29, NEVAA........coccveiiceee e
30, New HampShire.......covrereeinineeeseseeeseesesese s
31, New Jersey....
32. i
33.
34.
35.
36.
37.  Oklahoma...
38.  Oregon.......
39.  Pennsylvania.. ....173,065,017
40.  Rhode ISIand..........ccceevvvereverrerirceseceeereesieeeeenesssssessrened R vl | ii00056,202 | ... 15,161,925 | vovieiii02,962 | e | e 15,221,089
41, South Caroling...........cceceeervereerneereeseseeeeseesieeeeseseeeessns 3G | veveclons | o0 351,967 | .. 47,751,962 | ... 349,296 | .o | e
42, South Dakota..........ccceveveereiereceeieceeceee e S0 | el | e 42,221 | 10002,365,213 | 4,064 | | 002,411,499 |
43, TENNESSEE......cvrrenrerrereerneeneereeresseseseessnsessnsessssesssssssssssesssesneene IN | cevenil | 00,385,813 | .......68,220,687 | ............325,867 | ..ovvrervrrrrrerans | ot .
44, TEXAS...coererereeererieseesesesssessesssesessssssssessssssessessssesessens TX | eevenbons | 00000000.2,323,297 | ........78,093,189 | .............155,866 |......ccovveeivrens | ......80,572,353 | ........... 295,889
45, UtaN.cececneeesenesesesensssssnssssssssneenen U T |l | 000.105,320 | ........26,538,580 | ..o 40,987 | oo | e 102,272
46.  Vermont
47.  Virginia
48.  Washington
49.  West Virginia..
50.  WISCONSIN......cevereeeerercrerercreieseeerenecreessensesneeseenensesssenseeseneee W el | 232,161 | 43,881,569
51, WYOMING...oviireerrrrinineineireereeineineesseeesneisseseessssssesesssssenennes WY | ol | i 20,484 | e 2,233,786
52.  American Samoa
53.  Guam............
54.  Puerto Rico.....
55.  US Virgin Islands.......
56.  Northern Mariana Islands...
57. Canada.....ccooenrunnee. e |+
58.  Aggregate Other Alien .OT].... 1,386,835 | .... ..
59, SUBIOAL....ceuececiee e . ..2,273,625,527 | .......... 3,925,450 | ...cccovenenne0 | .2,298,338,000 | ... 7,715,884
90. Reporting entity contributions for employee benefit plans............. e XXX e e | e | sevesresenessensenes | srensesiesiesnnennsQ [ o
91.  Dividends or refunds applied to purchase paid-up

additions and aNNUILIES. .........c.ccreeureieirenereee s e XXX | et [ e | e | e | s (01 O
92.  Dividends or refunds applied to shorten endowment or

premium paying PEHOd........ccoeueueeereieerereeese e e XXX eeietneieinies | e | e | e | e [0
93.  Premium or annuity considerations waived under disability

or other contract ProviSions.............cceveereirenieieseeseese s XXX
94.  Aggregate other amounts not allocable by State... XXX
95.  Totals (Direct Business)..... XXX 2,273,625,527 ..7,715,884
96. Plus Reinsurance Assumed... XXX 3,069,071 | e 295,241 | ... 1,682,512 | | s 5, 046 824 |...
97.  Totals (All Business)........... XXX ...2,273,920,768 .2,303,518,199
98. Less Reinsurance Ceded..........cccocnuvrennee. XXX 115,010,820 | oo 18,881 | ..........3,980,003 | ..ooovvvirvrniririnins | e 19,009,764
99.  Totals (All Business) less Reinsurance Ceded.. XXX ...2,273,901,888 .2,284,508,435

DETAILS OF WRITE-INS

: Summary of remaining write-ins for line 58 from overflow page...
. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........

......... 1,386,835

9403
9498,
9499,

Summary of remaining write-ins for line 94 from overflow page... | ....

Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R)
(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)

Q11

Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;




Statement as of June 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
American Financial Capital Trust Il DE 31-6549738
American Financial Capital Trust IlI DE 16-6543606
American Financial Capital Trust IV DE 16-6543609
American Financial Enterprises, Inc. CT 31-0996797
American Money Management Corporation OH 31-0828578
American Real Estate Capital Company, LLC (80%) OH 27-1577326
MidMarket Capital Partners, LLC (65%) DE 27-2829629
APU Holding Company OH 41-2112001
American Premier Underwriters, Inc. PA 23-6000765
The Associates of the Jersey Company NJ 23-6297584
Cal Coal, Inc. IL 37-1094159
Great Southwest Corporation DE 95-2802826
The Indianapolis Union Railway Company IN 35-6001691
Lehigh Valley Railroad Company PA 13-6400464
| Pennsylvania Lehigh Oil & Gas Holdings LLC PA 46-1665396
Magnolia Alabama Holdings, Inc. DE 20-1548213
Magnolia Alabama Holdings LLC AL 20-1574094
Michigan Oil & Gas Holdings, LLC Ml 46-1852532
Ohio Oil & Gas Holdings, LLC OH 46-1480078
The Owasco River Railway, Inc. NY 13-6021353
PCC Real Estate, Inc. NY 31-1236926
PCC Technical Industries, Inc. DE 76-0080537
| PCC Maryland Realty Corp. MD 31-1388401
Penn Central Energy Management Company DE 06-1209709
Penn Towers, Inc. PA 23-1537928
Pennsylvania Oil & Gas Holdings, LLC PA 46-3246684
Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766
Pittsburgh and Cross Creek Railroad Company (83%) PA 23-6207599
Terminal Realty Penn Co. DC 23-1707450
Waynesburg Southern Railroad Company PA 23-1675796
GAI Insurance Company, Ltd. * BMU 98-1073776
Great American Specialty & Affinity Limited GBR
Hangar Acquisition Corp. OH 31-1446308
Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743
Premier Lease & Loan Services of Canada, Inc. WA 91-1508644
Risico Management Corporation DE 31-1262960
Dixie Terminal Corporation OH 31-0823725
GAI Holding Bermuda Ltd. BMU 98-0606803
GAI Indemnity, Ltd. # GBR 98-0556144
Neon Capital Limited (fka Marketform Group Limited) GBR
Neon Holdings (U.K.) Limited (fka Marketform Holdings Limited) GBR
Lavenham Underwriting Limited # GBR 98-0412245
Marketform Hong Kong Limited HKG
Neon Management Services Limited (fka Marketform Management Services Limited) GBR
Neon Service Company (U.K.) Limited (fka Marketform Limited) GBR
Marketform Australia Pty Limited AUS
Studio Marketform SRL ITA
Neon Underwriting Bermuda Limited BMU
Neon Underwriting Limited (fka Marketform Managing Agency Limited) GBR
Sampford Underwriting Limited # GBR 98-0431601

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Statement as of June 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.

Location FEIN Code

American Financial Group, Inc. OH 31-1544320

| Great American Financial Resources, Inc. » DE 06-1356481

AAG Insurance Agency, Inc. KY 31-1422717

Ceres Group, Inc. DE 34-1017531

Continental General Corporation NE 47-0717079

QQAgency of Texas, Inc. > 34-1947042

Great American Advisors, Inc. OH 31-1395344
Great American Life Insurance Company * OH 13-1935920 63312

Aerielle IP Holdings, LLC » OH 45-2969767

Aerielle, LLC " DE 26-4391696
Annuity Investors Life Insurance Company * OH 31-1021738 93661

Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277

Bay Bridge Marina Management, LLC (85%) MD 27-0513333

Brothers Management, LLC (99%) FL 20-1246122

GA Key Lime, LLC OH 47-5618395

GALIC - Bay Bridge Marina, LLC MD 20-4604276

GALIC - Sorrento, LLC FL 45-5565693

GALIC Brothers, Inc. (80%) OH 31-1391777

GALIC Pointe, LLC » FL 45-1144095

Manhattan National Holding Corporation OH 26-3260520
Manhattan National Life Insurance Company * OH 45-0252531 67083

| Skipjack Marina Corp. MD 52-2179330

| Great American Holding, Inc. OH 42-1575938

Agricultural Services, LLC OH 27-3062314
American Empire Surplus Lines Insurance Company * DE 31-0912199 35351
American Empire Insurance Company * OH 31-0973761 37990

American Empire Underwriters, Inc. > 59-1671722

GAI Australia Pty Ltd AUS
Great American International Insurance Limited * IRL

Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * DE 38-3803661 13794

Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753

Summit Consulting, LLC FL 59-1683711

Heritage Summit Healthcare, LLC FL 59-3385208

Summit Holding Southeast, Inc. FL 59-3409855
Bridgefield Employers Insurance Company* FL 59-1835212 10701
Bridgefield Casualty Insurance Company* FL 59-3269531 10335

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies
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Statement as of June 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
| Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments * OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAI Mexico Holdings, LLC DE 81-0814136
GAIl Warranty Company OH 31-1753938
| GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. > 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ > 31-0974853 38024
Great American Lloyd's, Inc. > 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC
| National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
PLLS Canada Insurance Brokers Inc. (49%) CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q12.2



Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

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

1 2 3 4 5 6 1 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.. 0000944707 |NYSE................. American Financial Group, INC........ccccovvriinenieinrenns OWNETSNID. c..vve | crreireieiriiens | e sessses | sersssessenns
31-6549738.. American Financial Capital Trust Il..........cccccovvererrennee. American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, INC........ | .cccouevnee.
16-6543606.. American Financial Capital Trust lll.........ccccccvvereirennee. American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, INC........ | .cccouvnee.
16-6543609.. | .. . | American Financial Capital Trust IV... ..| American Financial Group, Inc. ..| Ownership......... | ...100.000 |American Financial Group, Inc
31-0996797.. American Financial Enterprises, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, INC........ | .cccoceenee.
31-0828578.. American Money Management Corporation.................. American Financial Group, INC.........ccocvvviiirenee Ownership......... ...100.000 | American Financial Group, INC........ | ..ccocvenee.
27-1577326.. American Real Estate Capital Company, LLC.............. American Money Management Corporation........ Ownership......... | ..... 80.000 | American Financial Group, INC........ | .cccoceenee.
27-2829629.. MidMarket Capital Partners, LLC American Money Management Corporation........ Ownership........ | ... 65.000 | American Financial Group, Inc........ |.cccccovne...
41-2112001.. | .. . |APU Holding Company.................. .... | American Financial Group, Inc............. .. | Ownership. ...100.000 | American Financial Group, Inc
23-6000765.. | .. . | American Premier Underwriters, Inc... ..|APU Holding Company........ .. | Ownership. ...100.000 | American Financial Group, Inc
23-6297584.. | .. . | The Associates of the Jersey Company .. | American Premier Underwriters, Inc . | Ownership. ...100.000 | American Financial Group, Inc
37-1094159.. (072107 3 To American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, Inc........
95-2802826.. Great Southwest Corporation............cccceveveeinrninnn. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc........
35-6001691.. |.. . | The Indianapolis Union Railway Company. .. | American Premier Underwriters, Inc . | Ownership. ...100.000 | American Financial Group, Inc
13-6400464.. | .. . |Lehigh Valley Railroad Company............... .... | American Premier Underwriters, Inc ...100.000 | American Financial Group, Inc
46-166539.. | .. . | Pennsylvania Lehigh Oil & Gas Holdings LLC... .| Lehigh Valley Railroad Company..... .| ...100.000 | American Financial Group, Inc.
20-1548213.. Magnolia Alabama Holdings, INC..........cccocvevenrieneenn. American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC........ | ..ccoceenee.
20-1574094.. Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, InC..........cccvvvenee. Ownership......... ...100.000 | American Financial Group, INC........ | .cccoceenee.
46-1852532.. Michigan Oil & Gas Holdings, LLC American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, Inc........ |..cccevuuee.
46-1480078.. Ohio Oil & Gas Holdings, LLC American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, InC........ |.ccccevvene.
13-6021353.. | .. . | The Owasco River Railway, Inc. .. | American Premier Underwriters, Inc. . | Ownership. ...100.000 | American Financial Group, Inc
31-1236926.. PCC Real Estate, INC........cccceveeeveececeeeeeeeeeee s American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, INC........ | .cccouvrnee.
76-0080537.. PCC Technical Industries, Inc. American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, INC........ | .cccouvnee.
31-1388401.. PCC Maryland Realty Corp.........ccocrvvvrrveerrinrnireinnenns PCC Technical Industries, INC........cccocvvvrerrnnn. Ownership......... ...100.000 | American Financial Group, INC........ | .cccouevnee.
06-1209709.. Penn Central Energy Management Company............... American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, INC........ | .cccouenee.
23-1537928.. | .. . [Penn Towers, INC.......ccoovvrevervicrereicenens .. | American Premier Underwriters, Inc . | Ownership. .| ...100.000 | American Financial Group, Inc.
46-3246684.. Pennsylvania Oil & Gas Holdings, LLC American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, Inc........ |..cccevuuee.
23-6000766.. Pennsylvania-Reading Seashore Lines...........c.ccccvveue. American Premier Underwriters, Inc................... Ownership......... | ..... 66.670 | American Financial Group, INC........ | .cccocrvnee.
23-6207599.. Pittsburgh and Cross Creek Railroad Company............ American Premier Underwriters, Inc................... Ownership......... | ..... 83.000 | American Financial Group, INC........ | .cccocenee.
23-1707450.. Terminal Realty Penn Co..........ccocviieenieensicieirinenns American Premier Underwriters, Inc................... Ownership......... ...100.000 | American Financial Group, Inc........ |.ccccovueee.
23-1675796.. | .. . | Waynesburg Southem Railroad Company. .... | American Premier Underwriters, Inc . | Ownership. ...100.000 | American Financial Group, Inc
98-1073776.. | .. . | GAl Insurance Company, Ltd..... ... |APU Holding Company. .. | Ownership. ...100.000 | American Financial Group, Inc
..................... . | Great American Specialty & Affinity Limited... ..|APU Holding Company .. | Ownership. ...100.000 | American Financial Group, Inc
31-1446308.. Hangar Acquisition Corp 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 ...100.000 | American Financial Group, Inc
31-1262960.. | .. . | Risico Management Corporation ..|APU Holding Company........ ...100.000 | American Financial Group, Inc
31-0823725.. | .. . | Dixie Terminal Corporation..... .. | American Financial Group, Inc. ...100.000 | American Financial Group, Inc
98-0606803.. GAl Holding Bermuda Ltd..........ccccooevirivererieniiiennns American Financial Group, Inc ...100.000 | American Financial Group, Inc........ |{..ccevueee.
98-0556144.. GAI Indemnity, Ltd.......cccooeriierreeeicereeeeees GAl Holding Bermuda Ltd..........ccccovevririrrninnne ...100.000 | American Financial Group, Inc........ |..ccevuuee.
Neon Capital Limited GAl Holding Bermuda Ltd..........ccccovevrirrinnnnne ...100.000 | American Financial Group, Inc........ |.ccccevueee.
Neon Holdings (U.K.) Limited Neon Capital Limited..........ccoovviieniienicins ...100.000 | American Financial Group, IncC........ |..cccovuuee.
98-0412245.. Lavenham Underwriting Limited Neon Holdings (U.K.) Limited.........cccccovvirirennnne ...100.000 | American Financial Group, InC........ |.cccceeuene.




Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULEY

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

Marketform Hong Kong Limited...........c.ccccvcueininerninne Neon Holdings (U.K.) Limited Ownership......... ...100.000 |American Financial Group, Inc........ | ..ccccovueue.

e10

Ownership.........

. |Neon Management Services Limited.. .| Neon Holdings (U.K.) Limited... . | Ownership. ...100.000 | American Financial Group, Inc
Neon Service Company (U.K.) Limited Neon Holdings (U.K.) Limited... Ownership......... ...100.000 | American Financial Group, Inc........ |..ccevuuee.
Marketform Australia Pty Limited..........cccoocvviirrnnenns Neon Service Company (U.K.) Limited............... Ownership......... ...100.000 | American Financial Group, Inc........ |..cccovueee.
Studio Marketform SRL Neon Service Company (U.K.) Limited............... Ownership......... ...100.000 | American Financial Group, Inc........ |..cccevuuee.
Neon Underwriting Bermuda Limited.............cccocoveunnes Neon Holdings (U.K.) Limited...........ccccoeevirirninnne Ownership......... ...100.000 | American Financial Group, InC........ |.ccccevveee.
................ . |Neon Underwriting Limited............. .... | Neon Holdings (U.K.) Limited... . | Ownership. ...100.000 | American Financial Group, Inc
98-0431601.. |.. . | Sampford Underwriting Limited.. . |Neon Holdings (U.K.) Limited... . | Ownership. ...100.000 | American Financial Group, Inc
06-1356481.. | .. . | Great American Financial Resources, Inc.. . | American Financial Group, Inc............. ... | Ownership. .| ...100.000 | American Financial Group, Inc.
31-1422717.. AAG Insurance Agency, INC........ccoevvvrvierneenesrennnenns Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc
34-1017531.. Ceres Group, INC........ceveecenemcreineieeesserereessins Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc
47-0717079.. | .. . | Continental General Corporation .. | Ceres Group, Inc. ... | Ownership. ...100.000 | American Financial Group, Inc
34-1947042.. | .. . | QQAgency of Texas, Inc..... .. | Ceres Group, INC......coveveereenirirceneens . | Ownership. ...100.000 | American Financial Group, Inc
31-1395344.. | .. . | Great American Advisors, Inc............. .. | Great American Financial Resources, Inc . | Ownership. ...100.000 | American Financial Group, Inc
. 113-1935920.. Great American Life Insurance Company...........cc.cc...... Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc........
45-2969767.. Aerielle IP Holdings, LLC Great American Life Insurance Company........... Ownership......... | ... 62.500 |American Financial Group, Inc........
26-4391696.. | .. . |Aerielle, LLC........coviveeieeeieeinis .. | Great American Life Insurance Company.... Ownership R 62.500 | American Financial Group, Inc
.131-1021738.. | .. . | Annuity Investors Life Insurance Company........ .. | Great American Life Insurance Company.... Ownership ...100.000 | American Financial Group, Inc
27-4078277.. | .. . | Bay Bridge Marina Hemingway's Restaurant, LLC. .. | Great American Life Insurance Company........... |Ownership......... | ..... 85.000 | American Financial Group, Inc
27-0513333.. Bay Bridge Marina Management, LLC............ccccoevene. Great American Life Insurance Company........... Ownership......... | ..... 85.000 | American Financial Group, INC........ | .cccovevnee.
20-1246122.. Brothers Management, LLC Great American Life Insurance Company........... Ownership......... | ..... 99.000 | American Financial Group, INC........ | .ccceveveee.
47-5618395.. GA Key Lime, LLC Great American Life Insurance Company........... Ownership......... | ..... 50.000 |American Financial Group, Inc........ Y-
20-4604276.. GALIC - Bay Bridge Marina, LLC........ccccovvrvrrvrinirnnne [ I (DX T Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, Inc
45-5565693.. | .. . | GALIC - Sorrento, LLC .. | Great American Life Insurance Company........... |Ownership......... | ..... 65.000 | American Financial Group, Inc
31-1391777.. GALIC Brothers, Inc Great American Life Insurance Company........... Ownership......... | ..... 80.000 | American Financial Group, INC........ | .cccocenee
45-1144095.. GALIC Pointe, LLC.......ccveiereceeeeseesees s Great American Life Insurance Company........... Ownership........ | ... 65.000 | American Financial Group, Inc
26-3260520.. Manhattan National Holding Corporation..................... OH.....c..... (DS T Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, Inc
. |45-0252531.. Manhattan National Life Insurance Company............... OH...cooco.e.. DS Manhattan National Holding Corporation............ Ownership......... ...100.000 | American Financial Group, Inc
52-2179330.. |.. . | Skipjack Marina Corp.........ccccevrevrevviriinnens .. | Great American Life Insurance Company . | Ownership. ...100.000 | American Financial Group, Inc
42-1575938.. | .. . | Great American Holding, Inc.. .. | American Financial Group, Inc............. .. | Ownership. ...100.000 | American Financial Group, Inc
27-3062314.. | .. . | Agricultural Services, LLC.........cccoovvvenrnreineinieieins .. | Great American Holding, Inc.... .. | Ownership. ...100.000 | American Financial Group, Inc

. 131-0912199.. American Empire Surplus Lines Insurance Company... |DE Great American Holding, Inc ...100.000 | American Financial Group, Inc
American Empire Surplus Lines Insurance
.131-0973761.. American Empire Insurance Company OH...ooeeee A Company Ownership......... ...100.000 | American Financial Group, Inc
59-1671722.. American Empire Underwriters, INC..........cccovvvniennnne [ S NIA..coe. American Empire Insurance Company................ Ownership......... ...100.000 | American Financial Group, Inc
GAl Australia Pty Ltd..........ccooeieerieeecesieesieiens AUS.......... NIA. .o Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc
AA-1784136. Great American Intemational Insurance Limited........... IRL.....c...... A Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc
American Financial Group, Inc. . | 73-0556513.. Mid-Continent Casualty Company............cccccoeeriernnnns OH..coveve A Great American Holding, INC........cccocoeuvivivrieinnee Ownership......... ...100.000 | American Financial Group, Inc
American Financial Group, Inc... . |73-1406844.. | .. . | Mid-Continent Assurance Company ... | Mid-Continent Casualty Company . | Ownership. ...100.000 | American Financial Group, Inc
American Financial Group, Inc... .| 38-3803661.. | .. . | Mid-Continent Excess and Surplus Insurance Company| DE. .. | Mid-Continent Casualty Company... . | Ownership. ...100.000 | American Financial Group, Inc
................................................................ 30-0571535.. | .. . | Mid-Continent Specialty Insurance Services, Inc.......... |OK. .| Mid-Continent Casualty Company... . |Ownership......... | ...100.000 | American Financial Group, Inc........
0084...... American Financial Group, Inc. .| 73-0773259.. Oklahoma Surety Company..........ccccoeveeveeeinrenieennens OH...coeeeee. Mid-Continent Casualty Company Ownership......... ...100.000 | American Financial Group, Inc........
0084...... American Financial Group, Inc. . 195-2801326.. Republic Indemnity Company of America..................... (67, W A Great American Holding, INC........cccoovvvvvnieinienn. Ownership......... ...100.000 | American Financial Group, INC........ | .cccoveenee.
0084...... American Financial Group, Inc. .131-1054123.. Republic Indemnity Company of Califomnia................... (07, V- A Republic Indemnity Company of America........... Ownership......... ...100.000 | American Financial Group, INC........ | .cccocrenee.




Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULEY

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

1 2 3 4 5 6 1 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) *
59-1683711.. Summit Consulting, LLC........ccoviiiriinireieeineenne Great American Holding, Inc ... | Ownership......... ...100.000 |American Financial Group, Inc........ | ..ccccovueue.
59-3385208.. |.. . | Heritage Summit Healthcare, LLC.. .. | Summit Consulting, LLC . | Ownership. ...100.000 | American Financial Group, Inc
59-3409855.. Summit Holding Southeast, Inc. Great American Holding, Inc .. | Ownership......... ...100.000 | American Financial Group, Inc........ |..ccevuuee.
0084...... American Financial Group, Inc. ....|10701... |59-1835212.. Bridgefield Employers Insurance Company.................. | 5 I A, Summit Holding Southeast, InC............ccccovurinnee Ownership......... ...100.000 | American Financial Group, Inc........ |..cccovueee.
0084...... American Financial Group, Inc. .... | 10335... |59-3269531.. Bridgefield Casualty Insurance Company...........c......... | 5 I A Bridgefield Employers Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc........ |..cccevuuee.
0084...... American Financial Group, Inc. .116691... | 31-0501234.. Great American Insurance Company.............coceeeienes OH..oovvvn A, American Financial Group, INC.........ccccvvvvvriniines Ownership......... ...100.000 | American Financial Group, InC........ |.ccccevveee.
45-2969767.. | .. . | Aerielle IP Holdings, LLC............... .. | Great American Insurance Company... . | Ownership......... | ... 37.500 |American Financial Group, Inc

26-4391696.. | .. . | Aerielle, LLC........... .. | Great American Insurance Company... Ownership......... | ..... 37.500 |American Financial Group, Inc

31-1463075.. | .. . | American Signature Underwriters, Inc .. | Great American Insurance Company... Ownership......... | ...100.000 | American Financial Group, Inc........
59-2840291.. Brothers Property Corporation.............ccceeeevenveneeennens Great American Insurance Company. Ownership......... | ..... 80.000 | American Financial Group, Inc........
25-1754638.. Brothers Pennsylvanian Corporation...........c.ccceveuen. Brothers Property Corporation.............c.ccoceevenn. Ownership......... ...100.000 |American Financial Group, Inc........

59-2840294.. | ..
20-4498054.. | ..
31-1277904.. | ..
31-0589001..
31-1341668..

. | Brothers Property Management Corporation..
. | Crescent Centre Apartments..........
. | Crop Managers Insurance Agency, Inc..
Dempsey & Siders Agency, INC........cccovveeereerireennnns
Eden Park Insurance Brokers, INC............ccccevveviveennnne
. | El' Aguila, Compafiia de Seguros, S.A. de C.V..
. | Financiadora de Primas Condor, S.A. de C.V
. | Farmers Crop Insurance Alliance, Inc........
FCIA Management Company, INC..........ccccouveerrinnnnn.
Foreign Credit Insurance Association..............ccccvrvene

... | Brothers Property Corporation..... . | Ownership. ...100.000 | American Financial Group, Inc

.. | Great American Insurance Company... Ownership. ...100.000 | American Financial Group, Inc
.. | Great American Insurance Company... Ownership. ...100.000 | American Financial Group, Inc
Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........
Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........
... | Great American Insurance Company ...100.000 | American Financial Group, Inc

.| El Aguila, Compaiiia de Seguros, S.A. de C.V.... B 99.000 | American Financial Group, Inc
.. | Great American Insurance Company ...100.000 | American Financial Group, Inc
Great American Insurance Company.................. ...100.000 | American Financial Group, INC........ | .cccouenee.

Great American Insurance Company.................. Management.... | ..coovrrenens American Financial Group, Inc........ KT

39-1404033.. | ..
13-3628555..

ze1

47-5618395.. GA Key Lime, LLC Great American Insurance Company................. Ownership......... | ..... 50.000 |American Financial Group, Inc........ Y-
81-0814136.. GAI Mexico Holdings, LLC Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC........ | ..ccoceenee.
31-1753938.. | .. . | GAl Warranty Company .. | Great American Insurance Company... ... | Ownership......... | ...100.000 | American Financial Group, Inc........ .
31-1765544.. GAl Warranty Company of Florida............cc.covreenennee GAl Warranty Company..........cccoceereeeveereeneenenes Ownership......... ...100.000 | American Financial Group, INC........ | ..ccoceenee.

GAIl Warranty Company of Canada Inc...........cc.ccceuuue. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........ |.ccccovuueee.
45-5565693.. GALIC - Sorrento, LLC........covverevierieiesesieeisiiennes Great American Insurance Company.................. Ownership......... | ..... 35.000 | American Financial Group, Inc........ -
45-1144095.. GALIC Pointe, LLC......ccovevierieiereieieieiesieseieieinneas Great American Insurance Company. Ownership......... | ..... 35.000 |American Financial Group, Inc........ Y-
61-1329718.. |.. . | Global Premier Finance Company..... .. | Great American Insurance Company... Ownership. ...100.000 | American Financial Group, Inc

I IS SSSUSTERROTRRRRTIT DV ... | 74-2693636.. | .. . | Great American Agency of Texas, Inc.... .. | Great American Insurance Company... Ownership. ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc... . 195-1542353.. | .. . | Great American Alliance Insurance Company . | Great American Insurance Company... Ownership......... | ...100.000 | American Financial Group, Inc........ .
0084...... American Financial Group, Inc. . |15-6020948.. Great American Assurance Company. Great American Insurance Company Ownership......... ...100.000 |American Financial Group, InC........ | ..cccvvuene.
0084...... American Financial Group, Inc. . 161-0983091.. Great American Casualty Insurance Company............. Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, INC........ | .cccocvenee.
................................................................ 31-1228726.. | .. . | Great American Claims Services, Inc ... | Great American Insurance Company... Ownership ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc... .| 36-4079497.. | .. . | Great American Contemporary Insurance Company..... . | Great American Insurance Company... Ownership ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc... .131-0954439.. | .. . | Great American E & S Insurance Company. . . | Great American Insurance Company... Ownership. ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc. . 131-1036473.. Great American Fidelity Insurance Company................ Great American Insurance Company................ Ownership......... ...100.000 | American Financial Group, Inc........ |..cccevuuee.
.............. 31-1652643.. Great American Insurance Agency, INC........c.cceeeunene. Great American Insurance Company.................. |Ownership......... | ...100.000 | American Financial Group, InC........ | ..cccoevn...
0084...... American Financial Group, Inc. .| 13-5539046.. Great American Insurance Company of New York........ Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........ | .cccovvvnee.
0084...... American Financial Group, Inc. . |31-0974853.. Great American Lloyd's Insurance Company................ Great American Insurance Company. (01011 SR IR American Financial Group, Inc........ 4.........

31-1073664.. | ..
31-0856644..
. 131-1288778..
31-0918893..

.. | Great American Insurance Company... Ownership......... | ...100.000 | American Financial Group, Inc........ .
Great American Insurance Company.................. Ownership......... ...100.000 |American Financial Group, Inc........ | ..ccccovuene.
Great American Insurance Company.................. Ownership......... ...100.000 |American Financial Group, InC........ | ..ccccovuene.
Great American Insurance Company.................. Ownership......... ...100.000 |American Financial Group, Inc........ | .ccccovuene.

. | Great American Lloyd's, INC........cccccvvvreinnnne

Great American Management Services, Inc

Great American Protection Insurance Company...........
Great American Re INC........covvveueerienieneinieeisencns
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SCHEDULE Y

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

£E10

1 2 3 5 6 1 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| Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0084...... American Financial Group, Inc. .. [31135... | 31-1209419.. Great American Security Insurance Company.............. OH............ A Great American Insurance Company.................. Ownership......... ...100.000 |American Financial Group, Inc........ | ..ccccovueue.
0084...... American Financial Group, Inc... 33723... | 31-1237970.. | .. . | Great American Spirit Insurance Company.... . | Great American Insurance Company... Ownership. ...100.000 | American Financial Group, Inc
.............. AA-1120817. Insurance (GB) Limited...........cccooevivrueeiieniieeieeienns Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ |..ccccounu...
59-1263251.. Key Largo Group, INC.........ccoeviieirieireiieesinesieieienns Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........ |..cccovueee.
34-1607394.. National Interstate Corporation.............cccoveevieririnnnns Great American Insurance Company.................. Ownership......... | ..... 51.000 |American Financial Group, InC........ |.cccccovnne.
34-1899058.. American Highways Insurance Agency, Inc.................. National Interstate Corporation Ownership......... ...100.000 | American Financial Group, InC........ |.ccccevveee.
31-1548235.. | .. . | Explorer RV Insurance Agency, Inc........ .| National Interstate Corporation . | Ownership. ...100.000 | American Financial Group, Inc
98-0191335.. | .. . | Hudson Indemnity, Ltd............... . | National Interstate Corporation . | Ownership. ...100.000 | American Financial Group, Inc
66-0660039.. |.. . |Hudson Management Group, Ltd........... .| National Interstate Corporation . | Ownership......... | ...100.000 | American Financial Group, Inc........
34-1607396.. National Interstate Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc........
36-4670968.. Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, Inc........... Management.... | ..c.ccooneene American Financial Group, Inc........
0084...... American Financial Group, Inc... .| 34-1607395.. | .. . | National Interstate Insurance Company...........c.cccoceuce. .. | National Interstate Corporation................ ... | Ownership. ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc... . 199-0345306.. | .. . | 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 National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc........
0084...... American Financial Group, Inc. . 186-0114294.. Vanliner Insurance Company 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............ccovveuvreirereininns Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........ | .cccouenee.
31-0686194.. One East Fourth, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, INC........ | .cccourevnee.
31-0883227.. Pioneer Carpet Mills, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, INC........ | ..ccoceenee.
31-1119320.. TEJ HoIdINGS, INC....ovreiiiiiieeseeeeeeie e American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, INC........ | ..ccoceenee.
31-0728327.. Three East Fourth, INC........ccccoveveveecceececee American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc........ |..ccccoue....
Asterisk Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association
4 Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 Company is affiliated but not owned.




Statement as of June 30, 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. Will 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 oh DN

Bar Code:

* 6 3 312 2 0164 900000 2 =« * 6 3312 2 0164470000 2 =
* 6 3 312 2 016 3 650000 2 =« * 6 3312 2 016 44380000 2 =
* 6 3 312 2 0164450000 2 =« * 6 3312 2 01644 90000 2 =
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Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANC_E COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Interest rate swap collateral receivable 14,074,238 | ...ooveverecveeerisiiens | e 14,074,238 | 14,096,957
2505. Inventory and prepaid assets on real estate holdings... ...2,561,550
2506. ACCOUNLS TECEIVADIE. ........cvurveieiieiiieiieie ettt nens
2597. Summary of remaining write-ins for LiNg 25........c.cviiiiiiiiniicsi s
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
2504. Unfunded commitment fE8 lIADIIILY............ciiiiiieieiieieiecese ettt bttt nsants | ebsesnssssensesnnsants 1,500,000 | .coocvieerereeieeeseieieens
2597. Summary of remaining Write-iNS fOr LINE 25........cu. ittt bbbttt | brensesssssnssenessine 1,500,000 | oo 0
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

08.304. Miscellaneous income
08.305. Gain on sale of real estate............cccoeune.
08.397.  Summary of remaining Write-iNS fOr LINE 8.3..........cccciiiiiieiiieicesce sttt s s ea bbb b s snaens

.................. 249,227
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Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURAN

C
A - VERIFICATION

Real Estate

SCHEDULE

E COMPANY

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOE YEAI........c.cuviuiireiciriieieiseiese ettt sssenses | ssessesssssssessessssessenas 85,183,351 | oo 83,994,410
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........cvuiiivriieicicteie ettt bbbt ss st enas | sebessessssessessesssansenses 5,262,015 | ..o
2.2 Additional investment made after ACQUISIEION..............orururiieririr ettt ss st sessessessentns | sressessessssssessessansssssessasssnsnssensans | seee ...11,229,299
3. Current year Change iN ENCUMDIANCES...........cciuiieiueiieiereisise et sse st st et b st s sess s s st s st s s ses s sse s ssssessessnsessesas | Hentessessssassassessnsassessessntessessnsanses | sebessessesssessesesastesesssessessesnsans
4. Total gain (I0SS) ON AISPOSAIS.......crervrrerrrrrrinrrsrireeniressssessesessssssssssssssessssssessesssssssssesssssessssssessesssssssssessesssssnssessesssnssessessanssnes | sessnssesssessessessnnssnssensdy 104,099 | ronne .6,159,366
5. Deduct amounts received on disposals............ccceerierenriinnens . 3,745,049 | ..... ...13,166,469
6. Total foreign exchange change in book/adjuSted CaMTYING VAIUE.............evueierurirrireireireiseiiesissie sttt ssss e sssssessnes | eesessessssssessesssssssssessassssssessassensns | seesssssessessassssssessesssssssssessassnsnns
7. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..ot sssenss | sestessesssssssassesessssessessstessessssesses | sessssessessssessesesastessesssessassessnsans
8. Deduct cUrrent YEar's dEPIECIALION...........cccevieuricieieieieis ettt s b s s bt ss e s s snsetesensesenns | sbnsesessnsesssanserannseaa 1,528,063 | .o 3,033,253
9. Book/adjusted carrying value at end of current period (LiNes 142+3+4-546-T-8)........ccccererrirrerieriinrineissesesssssssssssssies | svesessssesesssssssesens 87,336,353 | oo 85,183,351
10.  Deduct total NONAAMItEEA AMOUNES............ccuiveiciciicie ettt bbbt s et s s s b sssaes | chebsssssssssssssssssssesssssntessesssensasss | sessessessssassesssssessesssssnsassessnsnten
11. Statement value at end of current period (Line 9 minUS LiNE 10)........c..cccciiieiiieiiccesiciescessecte e sssesessssesesssseres | sereresssssesssesessssenes 87,336,353 | ..o 85,183,351
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 oOf Prior YEaI...........ccceveevicveirecveieeeeseeisnens | vveisieeseeseeseens 879,669,374 | ....covvereeiien 889,826,004
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. .........cevueverieeieiees ettt st ss s bt s bt es s ssessssanes | evsessssessesnsensssees 133,148,316 | oo 127,914 473
2.2 Additional investment made after aCUISIION............ccc.eviuieeiecicsiee ettt | sbtessssssessesssesaenans 16,593,599 | ..o 69,411,521
3. Capitalized deferred INtEIESt ANA OB .........cc.cveicvceee ettt et sssse st s sssenes | sesbessssessessssssssssessessnssstessesssanens | eesessessssssesses et asses e s s benassaesansns
4. ACCTUAL Of QISCOUNL........o.oeviieiieiecietece ettt sttt bbb s bbbt s bt s bt en s s s sntesans | sbessessssstessesassensessessnsans 82,875 | oo 1,244,095
5. Unrealized valuation INCTEASE (UECTBASE)...........crvvevercrieeeieieiiesssie st besss s st ss s s sss s s st s e s bes s e sssssssesassssessesss | sestessessssessssssssnssssesssssstessesssassns | sesessessssssessessesassessesassessesassensans
6. Total gain (I0SS) ON GISPOSAS..........cuvveiieieiiiiiiieiiisite ettt ettt s bbb bbbt b bbb s bbbt essanss | Hinbessesssssssessesssessesssssntensessntenses | sebessessesssantesesssensesaees (14,933)
7. Deduct amounts reCeIVEd ON ISPOSAS............ceuiiviiirireiiciesee ettt bt s bbbt s s ssssesenaesenss | ebessssesesissesesnsenes 124,879,449 | ....coooevvere, 208,711,787
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES..........c.cviveieieiiieeseeese e | ettt saenaes | sebessessessss st es et es st n s snsns
9. Total foreign exchange change in book value/recorded investment eXcluding ACCrUBH INTEIESE...........ovururerreerreirnrsirniiees et sesssessesssisnes | sresssssessssssssesessessssssssessansnsans
10. Deduct current year's other-than-temporary impairment FECOGNIZET............cuvveieicieiirieieesee et sssessens | eresesssssssassesssssssessessstessesssssnsasss | sessessessssassesssssssessasssssnsansessssnees
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | oovvvrenrinnrerisnens 904,614,715 | oo 879,669,374
12, TOtal VAIUGHON GHOWANCE.........couiviieiicictiie ettt s bbb bbbt es s b s s s bt e b s s s sentesses et | ebessesssssssassessnssnsassessntensesnsansanse | fessossessesassassessnsansassessnsansensnsnten
13, SUBLOtAl (LINE 11 PIUS LINE 12)......vuiveieieeieiiieseieteiese ettt et sa bbb s a s s s s st s s bssessessssesans | esssssssessesssssnssans 904,614,715 | oo 879,669,374
14, Deduct total NONAAMItEEA BMOUNES...........ccveieiiieiieie ettt s bbbt s s st ens b st s s sensesses | shessesssssssassesnsessassessntansessssnsanse | festessessnsassessessssansassessnsansessnsnten
15. Statement value at end of current period (Ling 13 MINUS LINE 14).......ovueiiviiiiieiciesiicis ettt ssessssssessessssssssssssensssens | evsssssessesssnsssens 904,614,715 | oo 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, DECemDEr 31 O PHOK VAN ...........ccviveiiieisiceeee ettt ssae e | seeaesesssesesesess s 249,371,554 | ...oocveereeiienn 109,993,554
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION...........ccciiiueieiireeiee ettt b b s e bt bennaes | sebsaesesssesesssaessnes 22,380,361 | ..ocverecreiieein 81,389,017
2.2 Additional investment made after aCUISIION...............ceuiuiviieiiiisiecte et | ebtesssessessesssessesass 80,471,906 | ...coevrrrrrernns 145,145,337
3. Capitalized deferred INtEIESt ANA OB .........cc.cvevciceee ettt et bt s s ss st s st ssssssenes | sesbessssessessssssssssessesssssstessessssanens | sesessessssssesses et essesessbenessaesensns
4. ACCTUAL OF QISCOUNL.......cuoieieieitciecict ettt bbbt b bbb bbb st ses bt s s b b s s st enses | sebstessssstessessssessassessssessessesantans | sbessessessssssessessns st es s en bbb benes
5. Unrealized valuation INCTEASE (UBCTBASE)...........c.vcueveerereerieirieisite s iessesess st s s et s s sbes st b es s sse s ssssessessssanseses | sesessesssesssssssssssssasens 7,207,185 | oo 9,496,594
6. Total Gain (I0SS) ON QISPOSAIS.......cuucuurerreriereireiieeeeiseiseessetssesesse et s bbb E bbb nbesbs | £essbeeb et e ssee s et b es st s sen st ...(920,382)
7. Deduct amounts received on disposals............. 32,242,189 | ..... ...93,622,928
8. Deduct amortization of premium and AEPIECIAtION............cveveuiieieicesie ettt ssesses | 4estessessssessassessssssessesssbessesssbenses | sebssessesssess et et estes e bt en s sae b s tnn
9. Total foreign exchange change in boOK/AdiUSLEA CAMYING VAIUE............ccueveevevriieieieesees et sssssse s bes s snes | estesessessessssssssssssessssssessessnsasans | sesessessssssessesssessesesassessssessanens
10. Deduct current year's other-than-temporary impairment rECOGNIZEA............covueieicuierieeieessese et esessens | erierssssssessessssssessessnnas 232,487 | oo 2,109,638
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 326,956,329 | ..... 249,371,554
12, Deduct total NONAAMItIEA BMOUNTS..........ccceieiiiiieie ettt s et s bbb ens bt s s ssnsenses | chessesssssssassesssssntessessntensesnssnsanse | festessessnsassasessssensasssssnsansessnsnten
13. Statement value at end of current period (Line 11 minus Line 12).... 326,956,329 | ..... .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..........ccvieieieienieesseeesseeesssensenns | eveesssenseenssennes 23,504,708,589 | .....cocoverrrinnn 20,389,005,841
2. Cost of bonds and StOCKS CQUIMEM..........c.cuiviiueiciiieic ettt bbb sasntenas | snsessessstesesessnes 2,940,351,496 | .....ccocvvvrrrrrrnnns 5,617,022,165
3. ACCTUAI OF QISCOUNL........cviiicicie et s bbbt sns st ensenns | anbessessstessessnsensasses 25,504,478 | ..o 96,158,701
4. Unrealized valuation iNCrEASE (ABCIEASE)..........vuururrurerrieeirreseeeeeesesseessessees s ssses st bs st ess s ess st s st st essebsessns | festsssssssassnssssssnssnes 17,093,553 | ..o (49,234,417)
5. Total gain (I0SS) ON QISPOSAIS...........ceveiiririieiiicieteie ettt bbb bbb st s s ssessssebesssesessnnaenes | sosebessssssessssesesssnaas 23,999,201 | ..o 42,021,903
6. Deduct consideration for bonds and Stocks diSPOSEA OF...........c.cvuiiuiiiiciiicce et | esresesestes s esaenes 1,709,165,149 | ....ocovvvviin 2,490,512,398
7. Deduct amortization Of PIEMIUM...........cc.ciiriieiiicteeee ettt bbbt st b s s b bt et s s s s b ssebesnsesesans | bessebesssssaessssstessssnas (6,383,355) | .ovevvvrereiiererieinns 37,590,847
8. Total foreign exchange change in book/adjusted CATYING VAIUE. ............cccuivevciiieiectee ettt esees | sresssssses s ess st sns s
9. Deduct current year's other-than-temporary impairment reCOGNIZEA..........cccoueviviuireiiiieeeiee e sssesesens | cvreresssssssssseaessssenes 51,448,740
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). ..24,757,426,782
11.  Deduct total nonadmitted amounts..........ccccoeoverevierenenienens B R 1,000
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....uiuiueiciiiiieiciissieicissiesies st esssssseesensssessenses | eerssssssesssssssenas 24,757,425,782




Statement as of June 30, 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 Dispoiitions Non-TradiA;\g Activity Book/Adjus?ed Carrying Book/Adjus?ed Carrying Book/AdjusIed 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

NAIC 1 () reurvrrerrerrereeesessssssseseessssssese st ssesssssssssesssssssssessessessessssssessesssnss | soessessasssnsnens 16,870,200,568 | .......ccovrvvnene 1,735,897,056 |....ccovvvrvrrnnee. 1,375,513,463 | ..ooovvieeenad 9,894,836 | ..cccvvvrrrinnene 16,870,200,568 | ........ccovvnnee. 17,240,478,997 | ...oveeveeeereeeneeeseisseeneines | eveensissieenenns 16,255,519,883
2. NAIC 2 () .vereeermeerereeseeeseesseeessessssesssesssssesssssssessssssssssssssssssssessesssnsssns. | cesssssssmsessssenns 6,119,571,055 | ..ovveoverrrrrernns 413,056,883 | ....oovevrriirreins 232,452,238 | ..o 13,229,696 | ....oovvvrreenncn 6,119,571,055 | ..oovovvrerrerenne. 6,313,405,396 | ...coovorreererenneeieeeieenieeniens | eeeeeeeneeeienes 5,897,949,859
3. NAIC 3 (@) evereeererereresesieesseri st sss sttt | seeeesisens st enees 594,239,583 | .....cccovvirireirins 12,800,558 | ...ooovvernrrirrinnn. 116,225,626 |.....oocvorvrverernnes (35,908,048) | ....ovcvvurrircrinne 594,239,583 | .....ovvrirrrirerinns 454,906,467 | ...cooonvererrierenenriesinenieenins | e 504,551,013
4. NAIC 4 ()-rereeeerrrireeererieresiesiseesi et | eresesenesnene s 184,477,913 | oo 5,260,267 | ..oooevvererirririennns 57,020,555 | .....ccovverrririreriins 16,100,091 | .coooovverrrrierinnne 184,477,913 | .o 148,817,716 | v | reeresesiseesensenenns 143,340,381
5. NAIC 5 ().vereeererrreereerieeesseiressesssesssssessesessessssess s sesssesssssssssnesens. | sosesessesssnnesssesesnns 50,821,557 | ..ovvorreecrinerineinns 130,872 | oo 14811211 | (397,794) | covooreerreriens 50,821,557 | ..ovvveevrirrerienenne 35,743,424 | ...oorveoeeeeeeerereeeeenies | e 32,304,964
B, NAIC B (). euerceeerrereerneirresereseseeseiesssssseesssessssessessssssessessssessessssssessesssnssns | sessssessssssssssssassases 26,194,794 | oo | e 3,337,707 | oo 2,954,163 | .o 26,194,794 | .o 25,811,250 | oo | s 25,953,082
7. TOtAl BONGS......ooceeeiiecieisenisesesssessssessess s ssssssens s ssssssssssssnssssnsssnes | cessssssnssssssees 23,845,505,470 | ..coooovrrriciennn 2,167,145,636 | .....ccoorrurernnes 1,799,360,800 | ....ovvvercrerrrieinenns 5,872,944 | ...cooovvivis 23,845,505,470 | ....ovvvervcrinnes 24,219,163,250 | ...covieeicrirnierernene s (V) 22,859,619,182

PREFERRED STOCK
8. INAIC TRt | SreRe RSt | He8 iR R bRt | e R iR RSkt | Seet s Rt | Heseess et | cebsne st 0 [ e | et
0. NAIC 2.ttt | sressent et en s snen 35,868,537 | ..euveeeieieireieiniieieineieienees | e 5,000,000 | .oovovereririreinerrereereeens 1,453 | oo 35,868,537 | ..ovovrveeieiririeine 30,869,990 | .o | e 40,714,366
10, NAIC 3ottt sttt | sesseess st 1,000,000 [ covoueermeeereeerenireessensseeeseees | reesseeesssens s sess s sestes | seessasess sttt | eeesseest et enest s 1,000,000 | ..evvonrerrrirciennns 1,000,000 [ .evoomvemrerererrenseeesnenieesnens | seeeseerseeneeessenenns 1,000,000
110 NAIC sttt | sestseess et 21,116,201 | covooeerceieeeieeiseniseeieensnees | ersseesseess s sesss s nestnnens | eessteess ettt | st sens e 21,116,201 | oo 21,116,201 [ ovvooveeeeieceeeeeeesieeesnenies | reestesesssesssesennes 13,920,256
12, INAIC Bttt | e Rk b | Seht e R bR | Hhee et Rttt | eeR bRt | SeRE bR | eees ettt 0 [ e | et
13 INAIC Bt s s | eEEE e Rttt | SeeteneR et n e | HEiene ettt | eeeEE st R et | senf et | et 0 [ | e s
14, Total Preferred SIOCK..........oririrrereieireinrieeseessesseeesseesessessssessssssssssssnens | sessssssssssssssssssssenns 57,984,738 | .o [ 5,000,000 | .o 1,453 | 57,984,738 | .o 52,986,191 | .o (] 55,634,622
15.  Total Bonds and Preferred SOCK........courrrrireinimenseressnssssessssesssssssensnns | seresssesssssess 23,903,490,208 | ......ccoorivrennn 2,167,145,636 | .....ccoorrirernnes 1,804,360,800 | ....ovvrercririnrieninenns 5,874,397 | ..o 23,903,490,208 | ......cccovvrennes 24,272,149,441 | .o (VR 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§....294,092,707; NAIC28§.......... 0; NAIC3S..... 0; NAIC4S..... 0; NAIC5S......... 0; NAIC6S.......... 0.




Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........coririrereinerereeneees | s 294,092,707 294,092,707 | ..vvvrvvevvnercreinirin 106,205 | ..o

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAN. ...ttt ssssssessessnes | stessssessssessssssnsssssnes 205,471,189 | oo 165,941,566
2. Cost of short-term iNVeStMENES @CGUINEA..........cciuiieieiiiieces st sss s nsanes | sbessessessssessessesanees 1,928,191,118 | oo 3,341,400,736
3. ACCTUAN OF GISCOUNT. ...ttt | e84 e bbb bbb | Hbseeb bbbttt
4. Unrealized valuation INCrEASE (ECTBASE)..........c..cueviveieeiiiee ettt et be bttt b s st s s e st ssebessnaes | shessssssesssstesesesesss st ebesseses s essebasses | 4essebebssebessesebasseb et s et et s snaebenseans
5. TOtal GaiN (I0SS) ON GISPOSAIS........eervuererrerrireeiseereieeeireeseiseeeeets e et eesse st ssee et se et ees e ss e eee e s s essenssessessessentsnsns | Hesessessasssesseesassasesessestens e st essentnssns | Heeseessssnssestessaessessess st e s sessentnsneee
6. Deduct consideration reCeived 0N QISPOSAIS.............ccueueiiiirireiiiieiiee sttt bbbt s bebenns | sbnsebessstesessnaesesans 1,839,565,900 | ..oevviveriririrernes 3,301,868,800
7. Deduct amortization Of PrEMIUM...........cccuuiiiiiieieictece ettt s s s st sses st essenas | ebsebstessesssessessssssasse s sneas 3,700 | oo 2,313
8. Total foreign exchange change in booK/adjUStEd CAMTYING VAIUE..........cccciurveiiecteiiceeiiete ettt enns | eesesebessesessssssessssebessssesessssbesssesesss | sbebssesessssesesassebessnsesessssebesssesesnas
9. Deduct current year's other-than-temporary impairment FECOGNIZEM............cuiuiueieiiieiieieieise et ses | ersssesseesstsss et st sstessessesssssssessessssenses | ebsesssessesnssnsessasssssnsassessnssnsansessnsan
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccccoevrrerrierierrerresreesesreeseeiins | cveveississeesis s 294,092,707 | oo 205,471,189
11. Deduct total NONAAMItIEA BMOUNTS...........vuuiiiiiriiiri b | E6eEEf R bbbkttt | enb sttt
12. Statement value at end of current period (Ling 10 mMINUS LINE 11)......ciiieriiiieieieciieeseeiesisessecssisssesessssessesssssssssensees | svessssssssssesssssnsessesas 294,092,707 | oo 205,471,189

QSI103




Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAT)........cciiuieurieeireiiisieiseiss ettt sttt na st 236,207,461
2. Cost paid/(consideration reCEIVEA) ON AUUIIONS. ........c..evurvrerrirerirrieieisssissieiesese st ssss sttt s sttt 155,516,590
3. Unrealized valUuation INCTEASE/(AECTBASE)........cuevueuierireiseiiiesseiseses et e st sttt b s s s st s st s bR s8R st s bbb ses 136,847,841
4. Total gain (10SS) ON tErMINGLON FECOGNIZEW. ... .. eurerrereerrirrireiseiieeiseeeeesseseee et es e es et se et s s8R s s s E bt en st bren e

5. Considerations received/(paid) ON tEIMINALIONS. .........c.cveuriiiieieieiese ettt bbbt bbbt s sttt nn

LG TR Y110 ({10 OO (152,532,903)
7. Adjustment to the book/adjusted carrying Valug Of NEAGE HEM.........ciueieieiie ettt

8. Total foreign exchange change in bOOK/adjUSIEA CAITYING VAIUE..........c..vuruuririieeeeeeireeeree ettt ettt

9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 -5+ 64 7+ 8)...cicivieiiiiieesee et 376,038,989
10.  DedUCE NONAAMITIE @SSELS.......vuuveuieuierieiieieeie ettt

11.  Statement value at end of current period (Line 9 MINUS LINE 10).........cccviiuiiiiiiiiicesicte ettt b bbbt b st s s b b aebesn e 376,038,989

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI)........evururrrrrererreseesseeesessesssssssssssssssssssessessssssssssssasssssessessssssssessessnsssssessassssssnssessnens
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)............cuevevenieieiinseeiseeie e
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..............cc.cc........
3.12 Section 1, Column 15, PriOr YEAr..........ccevevviereireereeeeeesee e 0

Change in variation margin on open contracts - All Other:

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

3.14 Section 1, Column 18, Prior YEAI..........ccccveevevrieereirireseieeiesese s 0 0

3.2 Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, Prior YEAI.........ccevevrvrerrereirirereiseieseserans 0
Change in amount recognized:

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

3.24 Section 1, Column 19, Prior YEar........c.oververerreresrrnrereersesesesseseseens 0 0

3.3 Subtotal (Line 3.1 MINUS LINE 3.2).....c..cviviireieieicieieiesee et

4.1 Cumulative variation margin on terminated contracts during the Year............ccccoeevnereinrnrnnireissnenninns

42 Less:

4.21 Amount used to adjust basis of hedged item............cccvvvrrerrrirnenne

4,22 AMOUNE TECOGNIZEA. ......cuvvircicieireieieesie ettt 0

4.3 SUDLOLAl (LINE 4.1 MINUS LINE 4.2).......uueieeeicieie ettt et s £ 8848842528858ttt 0

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

5.1  Total gain (loss) recognized for termMiNAtIONS iN PIIOE YT ..........riurerererrieerersereseesseessessesessesssessessessssssessessesssss e st essasssssses st st s s st essesssessessasssssessessassnnssnes

5.2  Total gain (loss) adjusted into the hedged item(s) for the terminations I PriOr YEAT.........c.cueieiiiiirieesee et

6. Book/adjusted carrying value at end of current period (LINES 1 + 2+ 3.3 - 4.3 =5.1=5.2) ..ottt 0

7. DEAUCE NONAAMIEA @SSEES......ev vttt ettt ss st s e8RS sttt nes

8. Statement value at end of current period (LINE 6 MINUS LINE 7)........cuuierrurureiieieeeeseeseese e sseessess et sttt ss st s bbbttt nen 0

Qsi04



Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

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

QSI05, QSI06



Statement as of June 30, 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 14......ooiiiieicicieie ettt bbbt bbbt 376,038,989

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

R Ko T U I O 376,038,989

4. PartD, SECHON 1, COIUMN B ..ot bbbttt 376,038,989

5. PartD, SECHON 1, COIUMN B......uveeirieeieicieieisie ettt en

6.  Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueiiuiiieieiiieieieisieiies ettt s8££ttt nes 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 6.ttt st bbbt nn 376,038,989

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

9. TOLAl (LINE 7 PIUS LINE 8)....ooveieierectie ettt ettt a s s bbbt s et s bbb et s s bt A bbb s st et s s st e s s st n s s bt n e san st ne st 376,038,989

10, Part D, SECHON 1, COIUMN 8........oevivceeieicteee ettt ettt b ss s sttt b s s sansaes 376,038,989

11, Part D, SECHON 1, COIUMN O....vvveiiricieiesie ettt

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

Potential Exposure Check

13, Part A, SECHON 1, COUMN 27.......oeieeceeee ettt et et s sttt b s s s e s st es e b et sen

14, Part B, SECHON 1, COIUMN 20.........c.cuieeieiceeieeiciesiee ettt st bbb a s s st es bbb sen

15, Part D, SECHON 1, COIUMN 11 ...ttt ettt s s sttt bt s e es

16.  Total (Line 13 PlUS LINE 14 MINUS LINE 15)......cuovurieiiecireieiseiirseeisesesissese st sess sttt s s8££t en 0

QsSl107



Statement as of June 30, 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 at end of current period (Lines 1+2+3+4+5-6-7+8-9)

. Book/adjusted carrying value, December 31 Of PHOF YEaI.........vururrrrrerrenirneinsireiessssesseeessssssssssessessssssessessnes
. Cost of cash eqUIVAIENES ACGUITET.........cvervrirriririsrieissee ettt ensnes
o ACCTUAL OF GISCOUN......cevvereririsii etttk
. Unrealized valuation iNCreaSe (JECIEASE)...........vurerrerrererreiereireesrseeeseesssesessesssssssssessessssssessessessessssssessesssnssessns
. Total gain (10SS) ON AISPOSAS.........cervererrereerreeeieeneereere e seeeeeeeeeeaa NNE
. Deduct consideration received 0N diSPOSAIS...........c.ueruiiririiiiriiieieiseieeee sttt naen
. Deduct amortization Of PrEMIUML............cceuiiiiieieiciicie ettt bbb
. Total foreign exchange change in book/ adjusted carrying ValUe..............ccccveuiucieiciniieeeseese e

. Deduct current year's other-than-temporary impairment reCognized...........cocueveievcnesieieseiee e

. Deduct total nonadmitted @MOUNLS............cceuiueiieieiisiece ettt

. Statement value at end of current period (Ling 10 MinUS LiNE 11).....cvcvieriiiiisieieissieses s rsssssessenssasneas

QSI108
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Statement as of June 30, 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 WActual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition

Acquired by Purchase
Building, Land, and Improvement;
Building, Land, and Improvement;
Building, Land, and Improvement;

...... Georgetown.. ... |MD.. | 07/30/1999.... | Skipjack Cove Resort......
...... | Palm Beach ... | FL.... | 07/16/2004.... | Sailfish Marina Resort....... -
...... Charleston SC... [ 05/01/2002.... | Charleston Harbor Resort and Marina........ .

Building, Land, and IMProVEMENLS. ..o sennees Stevensville .| MD.. [ 05/11/2005.... | Bay Bridge Marina...........ccccoeuuerreriunrmrereieiniieineeeseieessss s eseesssesseeesees

Building, Land, and Improvement; .. JE RN Whitefield .. | 06/01/2005.... | Mountain View Grand Resort LLC et
0199999, TOAIS.....vvoieriesiieeis ittt ettt st

.............................. 0 0] .. 0 2,330,758
0399999, TOAIS. ... e veeeeeeeeeeseeeeeeeeeeeeseeeseeeeseseeseeeseseesesesssessseeseeseseesseessesesssessseeeseesseeseseseseseseesses  oeeeseesseessseesesessseeeseeseeeeseeeseeeseseee e ee e ee e s e e s e st eees e ee e e es e s e eesaeeseeeese  Seeeeesieesees e e e e e e e eee s oo e e e e s e e s e et E e et e e e et e e et e e Ao e et e et e e e e e s e e et e e ee e e e et r e et eeneeeen 0 0/ ... 0 2,330,758
Showing aII Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 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.JA.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
Building, Land, and Improvement: Florida City. . | FL.. l 05/12/2016]/ AGRACEL INC... 156,358 | [ 156,358 | [ L | e L | . 156,358 | L 379,291 | 222,933 222,933
0199999. Totals......ccoorriveres s . .156,358 | .0 [ 156,358 | 0 | 0 |0 0 0 [ 156,358 | L 379,291 0 222,933 222,933
0399999, TOAIS. .....eocvveiereesaeireeeseeise et ees Sebseeb et bbbttt | erisenias 156,358 | .ovveveivreienns0 {156,358 | o0 | 0 | 0 | 0 | 0 | 156,358 | 379,291 0 222,933 222,933




2030

Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS M

ADE During the Current Quarter
7

1 Location 4 5 6 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
L e R — [E e — [ma [.... 05/06/2016.... | .o 5.116 35,000,000 59,652,169
0599999. Total - Mortgages in Good Standing - Commercial MOrgages = All O .......... oottt ses s s e sesntees | feeseessssssssesssssnsessessessnssnsessessnssnsessesnns | coessa XXX...... XXX 35,000,000 59,652,169
Mortgages in Good Standing - Mezzanine Loans
Vaca Morada......... [NEW YOHK .o I I I 8,909,531 30,428,507
0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS..........c.vuerieureireeieseseestateetseesseseesssesseesseseesesessesseesesseseesesseeeses et aeeseseeses et sesenten et nesnts | faesessesssssesansansessnssesessassessnsanes XXX i | s 0 | o 8,909,531 | i 30,428,507
0899999. Total - Mortgages in Good Standing XXX 35,000,000 | ..o 8,909,531 90,080,675
3399999. Total Mortgages........ XXX 35,000,000 | ovouveerrrerieneeeeeei e 8,909,531 90,080,675
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 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
Invitation Homes 4 Euro+400 [ NeW YOrK........ccocovvveeiniininierneirinnenencenns NY i v 08/28/2014.... [ 05/06/2016.... | ...ocovererrnrerennn 279,108 | oo | e 20 [ oo [ | s 20 279,128 | oo 279128 | ...... 0
Invitation Homes Rev 4 Libort] NeW YOrK. ........ocuivienimsnissisinnissrnsnissenas |\ T N 08/28/2014.... | 05/06/2016.... | ..oovvrvrerenes 38,529,655 | ...ocvunrinnrrieninnins | i (IR YT N [N IR 6,375 | oo | s 38,536,029 | ......... 38,536,029 | ...... . 0
0199999. Total - Mortgages Closed by REPAYMENL. ... cesiisssis bbb 38,808,762 | ....oocvvviiiciinnns 0 6,395 | ........ 0 0] 6,395 0] o 38,815,157 38,815,157 O IO 0 0
Mortgages With Partial Repayments
4S Health Center.................. San Diego.......cccnrvrns CA .106/28/2013.... [ 06/13/2016.... | ..ocververerrrnerseB0,280 | 1oivrircireriiniienes [ crreiieeineiineineies | eerissisesiesseeenenns | e | oeees (0 PRI IOV 60,280 60,280 |...... 0
633 Folsom.. San Francisco CA .1 05/27/2010.... [ 06/13/2016.... | ..ocverevererianeeeeBTAB0 | i [ e | erreriesnesenenees | e | e 0 | e | e 87,450 87,450 |...... 0
All Seasons.. West Bloomfield...........ccoveeeerenrinerenenns M .103/28/2014..... [ 06/13/2016.... | eveocrrrriraereee 112,200 | oo [ o | versesisssesseeenenes | e | e 0 112,200 | cooovvvvreees 112,200 |...... 0
Bella Roe Plaza Reoland Park................ KS.. .109/28/2010.... [ 06/13/2016.... | .evevvvvererrererrn 29,078 [ i | e | v | e | e [V TR o 29,078 29,078 |...... 0
Ben Arnold Beverage. Ridgeway........cccovunrenee SC [ 10/2712014.... | 06/13/2016.... | ovevvvrrrerereaneee T2AA3 | s v | v | eveeessieseeensssnenes | eees (0 R ISR 72,443 | o 72,143 | .0
Biltmore Hotel Coral Gables........c.cooevmreomrvcerr FL .108/13/1999.... [ 06/13/2016.... | .verrevrrrirnereen1BB9B7 | it [ creiieeinciseineiies | eeriesiessesseseneees | e | veees 0 135,967 ...135,967 |...... 0
Chase Park Plaza Hotel........ | St. Louis. . .. .| 08/11/2014..... [ 06/13/2016.... | ..veorveeirrranreee 185,007 | oo [ e | evvieniessiesienesnees | e | veves 0 165,007 ...165,007 |...... 0
Convention Center Parking G¢ Philadelphia. PA.. L 101/3172012.... [ 06/13/2016.... | .ooeververerirnerseDBBTB | it [ e | versesisesensseenenns | e | veees (0 PRI [PV 58,316 58,316 |...... 0
Embassy Jacksonville........... JacksonVille...........cuiiiriii s FL .110/10/2013.... [ 06/13/2016.... | ..ocvernrvrrrieeneee D079 | e [ e | eriissiesienieninies | e | e [V R [ 54,079 54,079 |...... 0
Embassy Memphi [ MEMPNIS.....oooe s TN | 11/15/2013.... [ 06/13/2016.... | vooverrererinenree TBAT | e [ o | veviesinesessessnenes | e | veees L0 RO ISP 79,641 | oo 79,641 |...... 0
Embassy Suites Nashville..... | Nashville...........cccocconrrvrnrrrernnrrennn. L1\ ST B 10/25/2012..... [ 06/13/2016.... | coovveererrerreeen 91,521 | e | e [ ereeiseisesinsieniens | cersesessessnsissssesees | e 0 [ | oo 91,521 91,521 |...... 0
Embassy Suites New Orleans| New Orleans. LA . .110/25/2012.... [ 06/13/2016.... | cvoovvrervrrrerrenen 14T 128 [ e | v | evieienissiesssisnnens | coverssnisseessssssssensns | veres 0 147,128 | ..o 147128 | ...... 0
Kiewit Energy Building........... The Woodland X .103/25/2015.... [ 06/13/2016.... | ..ocververrerrrnersen 92,048 | 1o [ e | eersssisssesisenns | e | s L0 PRI [P 92,046 92,046 |...... 0
Koyo Building..........ccccvevine Greenville SC .1 08/3172011..... [ 06/13/2016.... | v.overereririraneeen 795 | e [ e | eriesissiesieninees | e | e 0 | oo | e 79,195 | oo 79,195 |...... 0
Las Fuentes. Prescott AZ .1 05/28/2015.... [ 06/13/2016.... | ..ocververirirnersei 99,270 | oiirirciicrinnrienns [ e | veriessesiensesssenes | e | s 0 99,270 99,270 |...... 0
L-3 Communications............. Salt Lake City.......cccovvrieriinrinricciienies UTeoiis | 11/08/2013.... [ 06/13/2016.... | .oocvererererirneraen 77,245 | e [ e | eeeiesiessesissenenns | e | oeees L0 ORI ISV 77,245 | oo TT,245 | 0
McHenry Row. Baltimore..........cc.oevvneverinrieiinniienes MD...ccovvrenee .106/29/2012..... [ 06/13/2016.... | ..vevrvvrrrrranee 115,972 | e [ e | eveiesiessiesiesenees | e | v 0 115,972 | .....c....... 115,972 | ... 0
Miami Beach Marina MIBMI. .ot FL | 11/2212011..... [ 06/13/2016.... | overnerrrrirnenee 1A AAT | i [ e | eeeiesisssesissinenns | e | oeees 0 154,447 | ............. 154,447 | ... 0
Montauk Yacht Club. [ MONEAUK. ... NY.oii .110/19/2012.... [ 06/13/2016.... | covovvvvererrerenreBBA48 | i | e | v | e | e 0 | oo | e 86,446 | ...............86,446 |...... .0
Mountain View.. . | Tucson AZ .| 06/30/2014..... [ 06/13/2016.... | ..oeververerrrnernen THBBA | e [ e | versesisssensesenenns | e | veees 0 79,334 | ...... 0
OCWEN OWLIC... CINCINNGL... oot OH....cooon. .101/01/2006.... [ 06/07/2016.... | .covovervrrrrrirrereeeTTO | i | e | v | e | oo 0 L8770 .0
Old Standard............ccccverenee CINCINNGL ... vt (0] IRV RN 01/01/2006.... | 06/07/2016.... | .cvooeverncerrrirnnnne 88,878 | ..ooverrerrercrinrines | cevrnerienienieennnins | e | e | e 0 | e | e 88,878 | i 68,878 |...... 0
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d or Repaid During the Current Quarter

Showing all Mortgage Loans DISPOSED, Transferre
6 7

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

One Greenway Centre.......... FTanKIiN. ..o s 01/14/2011.... [ 06/13/2016.... | ..cvvvvvrrerrrrirerne T40,679 | oo [ erirrieniieissssniesies | e | e | e 0 140,679 | .oovvvvree 140,679 |...... 0
Palomar Commons L[ Carlsbad........coeiveerieei .110/17/2013.... | 06/13/2016.... | .. DBETA2 | oo e | e | s | e (0 PRI [P 85,742 85,742 |...... 0
Pearland.........ccocovevvivicrncinne Pearland.........cccccceu.. .112/06/2013.... | 06/13/2016.... | .. 257,995 | [ | s | | 0 | oo | e 57,995 57,995 |...... .0
Residence Inn Sacramento... | SACTaMeNtO............c.vvureviivienrireieeee e 11/12/2013.... | 06/13/2016.... | coveevvrereerrrinee 97,337 | e | ceeerirerseiseiennniens | e | e | e 0 | e [ s 97,337 97,337 |...... 0
Sandestin........occveeneiinniinnns DESHN. ..ot .103/12/2010.... | 06/13/2016.... | .. 251,493 | oo | e | e | i | oo 0 251,493 | .............251,493 | ... 0
Santa Monica Pacific Pier (Paj Santa Monica..............ccocoveerenirireneinees .109/28/2011.... | 06/13/2016.... | .. 100,201 [ e | e | e | e | e 0 100,201 | ..............100,201 |...... .0
Semoran Commercenter....... OMANGO.....cooeei s .106/21/2013.... [ 06/13/2016.... | cvovvereererrirranen T2A03 | i | e | erieresisseennsienens | e | veres 0 e | vrrerineennn 12,403 | i 72,403 0
Stop N' Go Center .| Fargo. .103/18/2014.... [ 06/13/2016.... | covovvvvererreranre BT | | e | e | e | oo 0 41,541 | oo 41,541 | 0
Ulndy Health Pavilion. INAIANAPONIS. ... .109/11/2015.... [ 06/13/2016.... | .verrcvrrirrrnereen 186,895 | oo [ o | vereesisesienseessnenes | e | veees 0 186,895 | ..............186,895 |...... 0
Vaca Morada...... NEW YOrK. ..o .110/16/2015.... | 06/24/2016.... | .. 131881 | e e | et | e | oo 0 113,681 | .............113,681 |...... 0
VA Charlotte.........ccoererrvens Charlotte..........cccovvvenn. .| 07/28/2015.... | 06/05/2016.... | .. 210,943) [ oo | e [ | e | 0 (210,943) (210,943) | ...... 0
Warner Brothers...........cc....... BUMENK. ... 11/12/2013.... | 06/13/2016.... | coeovervrrerrcrrrenne 56,912 [ coorerceieeireiinrines | cerenerieniesinesinnins | e | cerieseessssssssnnees | e (0 PRI IOV 56,912 56,912 |...... 0
Whispering Wind PROBNIX.....covieiriieiccrices .105/17/2013.... [ 06/13/2016.... | cevovvvvererrernnrn 1,285 [ s | v | e | e | oo 0 | oo | e 51,285 51,285 |...... .0
Wild Dunes Resort................ Isle Of PaIMS........ccovreuerierineiieeineieiieeiienes .103/30/2011.... | 06/13/2016.... | .. 283,822 | e [ | e | s | oo 0 | v | oo 83,822 83,822 |...... 0
Xactware Office Building....... Lehi. i 02/24/2014.... [ 06/13/2016.... | .ovrvrereriririnran 135,024 | ..o [ s e | e | s 0 135,024 | ..ooccoennee 135,024 |...... .0
0299999. Total - Mortgages With Partial Repayments. 3,218,478 0. 0 0 3,218,478 3,218,478 [ 0
0599999. Total MOMQGAGES.............covuurvvriciicriciienisricsiiana 42,027,241 0 .. 6,395 [V 42,033,635 | ........ 42,033,635 [V [ 0
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SCHEDULE BA - PART 2

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

1 2 Location 5 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 0|MCC Senior Loan Strategy JV I LLC New York NY.... | MCC Senior Loan Strategy JV I LLC........coiureiririreineireinirereereeseieeees e eseeesessssennes O7/16/20715.... | covverereereeeen [ reereerereeeereiseeeeineeseeeenee | ceeeeneeseeennees 1,000,000
000000 00 0|Northcreek Mezzaning Fund I, L.P........c.c.ouoviiiiieieeiceeeeeeee e Cincinnati........cooveevreernieieennns OH... | Northcreek Mezzanine Fund II, L.P.... 01/31/2014.... .237,592
000000 00 O[Sierra Senior Loan Strategy JV I LLC New York NY.... | Sierra Senior Loan Strategy JV | LLC. 07/16/2015.... .....1,500,000
1399999. Total - Joint Venture or Partnership Interests That Have Underlymg Charactensncs O FiXEA INCOME = UNGFHIIBIEA. ...ttt iiet ettt sttt ettt et ettt e s e s e et eeEee s e e et ee8 e eE e A ee 8o e8 oA e 28 o2 8o e s eE A e2EeE8eE e e eeEeeE e e e et e 28 eE e e e A e EeeheeseE et antensen et setansessetsstsntensessnss | sessissia (O] 2,737,592
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O|AMMC CLO 18 UBS WarEROUSE. ........ccrurerurrmsirmariserireesensseisessssssssessesssssessssssesens GEOrge TOWN.....cveeverrercerneirerinns CYM. | UBS SECUMHIES LLC.......couuerrieeririreriseceseesseisesiessesiessseesesssessans 08/14/2015.... | covvorereererree | oerreeerrerieeesseesssrseniens | eerieseneneeeens 7,000,000
000000 00 O|Bridge Growth Partners L.P.........c.ccccoeeieiiinininncceeseseeees NEW YOTK......ovevrererieireieeeeecienias NY.... | Bridge Growth Partners L.P..........cccccoeviniriernierennnne 07/15/2014.... ettt | e 2,425,823
000000 00 0| Channel 51, LLC........ivirieiieiinirieeiresrissiie et Washington...........cc.oevwvereirenniins DC.... | ChanNel 51, LLC......cciiieriirirriieinrineiiesie e ensssssessens 04/29/2016.... | covvovveerrnns | e 1,435,277 | oo
000000 00 O|Cintrifuse Early Stage Capital Fund I, LLC ............. . | Cincinnati OH... | Cintrifuse Early Stage Capital FUnd I, LLC ........ccooiiieniiririreeeneee e 09/27/2013.... ....10,806
000000 00 O|The Cranemere Group Limited . | London.. .| The Cranemere Group Limited........... 05/21/2014.... ....2,590,000
000000 00 O |Cranemere UK Holdings | Limited . | London.. . | Cranemere UK Holdings | Limited..... 05/09/2016.... | weoverereereereen | oeererreeireenes 7,000,000
000000 00 O|Electric Guard DOg, LLC.........ccovuiirirriiiiiieiiseierieiseesiersss s Columbia .| Electric Guard Dog, LLC..........ccviiiriirriieissciesessissessse s 06/08/2016.... | .overvrerrrrenee | errreieieinns 3,500,000 [ .o
000000 00 O |Greenspring Opportunities IV, LP..... Owings Mills . | Greenspring Opportunities IV, LP..........coieiiinrrecseeeeee e 04/25/2016.... | .ovveeereres | v 210,000 | oo [ e
000000 00 O |Harvest Intrexon Enterprise Fund |, LP . | San Francisco... . | Harvest Intrexon Enterprise FUN |, LP..........c.cooiniiririnirnneeeeeee e 09/04/2015.... 374,725
000000 00 0|L-A Saturn ACQUISIION, L.P.......covvuiirirriiiriniieisisese s Philadelphia.. . | L-A Saturn ACQUISItION, L.P........cocoirvirieieririnieseensienniees 01/16/2015.... ....12,495
000000 00 O|LLR Equity Partners IV, L.P........ccccovevmerermrerneemirinerinnins Philadelphi . | LLR EqQUity Partners IV, L.P.........cccuiremreirinerieriesesesssssssessesssessesssssessessssssens 03/14/2014.... .840,000
000000 00 O|Medley SST SPV, LLC......ccooiiiiniiiiieiiisnissieiessisi s New York | Medley SS1 SPV, LLC......coiiiiririeiiiinissisciece s 03/21/20716.... | covoecrievirees | e [ s 9,906
000000 00 0[Monarch Capital Partners Hl, L.P..........ccccviurrrrieninireeestneeieeissesseeeeseesesseneens New York.. .| Monarch Capital Partners IIl, L.P........... 0171212015, | oo [ e | e 1,540,000
000000 00 O |NB Secondary Opportunities Fund IIl L.P. New York.. .| NB Secondary Opportunities Fund Il L.P. .........ccoorrrireeeeeees 08/19/2013.... .810,000
000000 00 O|NB Strategic Co-Investment Partners Il L.P. ........cc.ccoovrenee New York .| NB Strategic Co-Investment Partners Il L.P. ..... 04/29/2013.... 441,525
000000 00 O[NB Strategic Co-Investment Partners Ill L.P. ....... . | New York.. .| NB Strategic Co-Investment Partners Il L.P. .........ccocooviiiirnnieeeeeececeeees 01/28/2016.... .256,143
000000 00 O[OLG Investment Partners, L.P..........c.ccoeueiiiiriiieieisieissseie e Atlanta .| OLG Investment Partners, L.P.......... 09/27/2013.... et | e 9,960
000000 00 O|Project Senator Holdings, L.P ... |New York.. . | Project Senator Holdings, L.P............ 05/11/2016.... | cevverereereenees | v 3,515,966 | ..o
000000 00 O|PWP Growth Equity Fund I LLP................ .| New York.. .| PWP Growth Equity FUND I LLP......c.viiriieinieeieseeeiesieeiiees 08/20/2014.... | covoovveeriees | e | v 1,133,060
000000 00 O[River Cities Capital FUN V, LP ......c.covuiireieeeinireeiseeeeeei s eeeesesssseesenene CincinNati........covvvreeerrerieierennes . | River Cities Capital Fund V, LP.......... 09/30/2012.... .280,000
000000 00 O|Snow, Phipps, & Guggenheim I, L.P. Wilmington.... .| Snow, Phipps, & Guggenheim II, L.P. et 01/08/2010.... .849,956
000000 00 0|Snow, Phipps, & Guggenheim I, L.P. Wilmington.... .| Snow, Phipps, & Guggenheim [, L.P. ........ccccooviiriiiiiniseiniessseieniiens 06/08/2016.... | .cooourrereriens | e 1,590,421 | ..o
000000 00 O|Solamere Capital Fund II, LP ...... . | Boston . | Solamere Capital FUNA 11, LP ........ccouiiieireesee e nnes 08/19/2013.... 434,000
000000 00 O|Solamere Capital Fund II-A, LP ....... Boston . | Solamere Capital Fund II-A, LP bt en 08/19/2013.... . .192,500
000000 00 0 |Solamere Portfolio Company Investments, LLC..........cccccverrrremrnrereiniseeneeseinieeeinenn Boston . | Solamere Portfolio Company Investments, LLC............. 04/18/2016.... | covvevereererren | evereererrereerenes 700,000 | oo [ e
000000 00 0[Yukon Capital Partners Il L.P........ccccoooinnirinnieeieieseiss e . | Minneapoli . | Yukon Capital Partners I L.P..........ccooiiieieiieissisecei st nees 07/17/2014.... (RSSO [ 1,678,093
1599999. Total - Joint Venture or Partnership Interests That Have Underlymg Characteristics of COMMON StOCKS = UNGIIIBIEA. .. ....vuvererssieiseeriisisirisiis  ariersssssseessasessesessesssss s essase st et ees e ses e s o281 8 8842880828818ttt n st ens st nntanses | anissnsssssssane 17,951,664 20,948,991
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O |Lubert-Adler Real Estate Fund VII, LP Philadelphia . | Lubert-Adler Real Estate FUN VI, LP .........c.cooiveieieiieieee e 10/15/2013.c. | oo [ e | e 5,000,000
000000 00 O [PRCP-ADacoa Partners, LP.........ccccciriirireiceriinieieisciseieseseiseisesesesssesessssseessssensees Jupiter PRCP-Abacoa Partners, LP............ccoevnerimrenineesencseeeeees 12/09/2015.... .184,000
000000 00 O|PRCP - Missouri Partners, L.P...........ccccouoieriiicieieeeeeeeee e St. Charles.... . | PRCP - Missouri Partners, L.P..........cccccoviiriicnecceeceeeeee e 10/22/2015.... 440,000
000000 00 0O|PRCP - Ohio Partners Il, L.P Cincinnati.. . | PRCP - Ohio Partners II, L.P. 04/06/2016.... | .
000000 00 O|PRCP - Oregon Partners Il, LP....... Oregon City... ... | PRCP = 0regon Partners 11, LP...........c.cceirrirereeineneiscseeise e essssnsesnes 04/08/2016.... |.
000000 00 O[Water Street O'ConnOr, L.P.......c.ovvieeieriisieiecee e Atlanta.........coooevereieriiieerennen GA.... | Water Street 0'Connor, L.P..........cccoovvvvrirerinreicnnns 10/23/2015.... .940,525
99. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REAI ESEALE = UNGIH ..ottt et fttettee et st seeses s seseeeesees e seeseseeseeseEeeEse8ees oo 8 ee8 421 e eEseEoe8 4212828428 S 08 £ 21 £E 284284212 eE o828 2 A28 428 e e A e e R en et e et eesen et et antensessntsnsenssnsennsantes | nesssanes 270,000 14,994,176
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 O|GAKEY LIME, LLC......cevurierriirriiniieriesie e Gurnee GAKEY LIME, LLC 11/19/2015.... .834,883
000000 00 0| GALIC SOMENtO, LLC......uieuuireuiiesinssressissenisssssens s st snsssnsens Coral Gables GALIC Sorrent0, LLC......cuuivriiisirieniississsississsis s 06/27/2012.... .361,281
1999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics Of REAI ESHAIE = Affil ......iuiuiiiiiiieeitssiissssisisssesesessssesesssssssis eressssesseess st s s o8 see e o088 E 8884064080881 8 4884808481488 E 10144081kttt ants | crnniannes 0 [ 1,196,164
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 O|Pretium Mortgage Credit Partners |, L.P.............. | NEW YOrK.....ooucvrriiereriererincireris | NY.... | Pretium Mortgage Credit Partners I, L.P..........ccccovviiiiiiniesceseieeseneeis 12/04/2014 719,034
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Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE Durrng the Current Quarter

1 2 Location 5 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated...........cooiiiiiiiiiiiin cninississssseisnssssssssssssneenes 0 .719,034 (o 0
4499999. Subtotal - Unaffiliated . OO PO OO P OO PO PP OO PSP PO PO PP 18,221,664 39,399,793 0 0
4599999, SUDHOLAL = AFFIIBEY. ...+ vttt ettt R e £LE14EE8 4L EeEE 1L E L4 E LR R AR E R oAb ek R Rkt (V] [ 1,196,164 0
4899999, TORAIS........overresrieieeiieeieere e tes ekt E Rt ere | eheeeR iR LRt Lheehe et ..18,221,664 ..40,595,957 0
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 11 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 O |Archlight Energy Partners Fund VI, LP... Boston .|MA. | Archlight Energy Partners Fund VI, LP..... 08/04/2015 | 06/30/2016 ...139,036 ..139,036 | ........ 139,036
000000 00 0O|AMMC CLO 18 Warehouse.. George Town.. . | CYM| UBS Securities LLC .| 08/14/2015 | 05/27/2016 | ..... 28,000,000 | .voouvvurererrenes | veermnrnnrieninne [ ervrrinensenineens | e | e e | e 28,000,000 |....28,000,000

.|07/15/2014 | 04/01/2016 | .......... 111,168

. [NY.. | Bridge Growth Partners L.P.

000000 00 O |Bridge Growth Partners L.P.. New York. . . . . e 0 [ | 111,168 | ........ 111,168
000000 00 0|Caltius Partners lll, L.P. ......c.ccccuuuuee Los Angeles.........ccvuvunne CA.. | Caltius Partners lll, L.P........cccocovrvrevernen. 06/25/2004 | 06/24/2016 99,026 | ..o | eerreerienienees [ e | e | e (V1 IR 99,026 99,026
000000 00 0|NB Secondary Opportunities Fund lll L.P. .................. New York.......cocoeeerinenne NY.. | NB Secondary Opportunities Fund Il L.P. | 08/19/2013 | 04/28/2016 | .......... 307,000 | .o | e

000000 00 O|PWP Growth Equity Fund | LLP New York.... .. |NY.. | Prior Year Adjustment . 108/20/2014 | 05/12/2016 92,006

000000 00 O{Snow, Phipps, & Guggenheim, L.P. Wilmington.. .. | DE.. | Snow, Phipps, & Guggenheim, L.P. ..|04/19/2006 |06/22/2016 | .......... 110,402

000000 00 O|Snow, Phipps, & Guggenheim II, L.P. .........cccccevnnvce. Wilmington . | DE.. | Snow, Phipps, & Guggenheim II, L.P. ...... | 05/09/2019 | 06/22/2016 281,614

000000 00 0|Solamere Capital Fund II, LP ...... .| Boston MA. | Solamere Capital Fund II, LP . ..[10/15/2013 | 06/14/2016 183,377
000000 00 O[Solamere Capital Fund II-A, LP ....... . | Boston .|MA. | Solamere Capital Fund II-A, LP .. . [12/06/2013 | 06/14/2016 | ........ 166,144 | ...oooiooioriies [ | crerieineinnnnnies | eevenensnennsnienins | sennenssninnnesd | ervvniennsnieniennns | e 166,144 | i 166,144

1599999. Total - Joint Venture or Partnership Interests That Have Underlyrng Characteristics of Common Stocks - Unaffiliated et w0 [ 0 0 ... 0 (| 0]... 29,489,862 |....29,489,862 | .....ccooiernnnn (U] (U 0 . 516,381
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0| Lubert-Adler Real Estate Fund VI, LP ..........cccccccouuuee |Phi|ade|phia ...................... |PA.. |Lubert-AdIer Real Estate Fund VII, LP ..... 10/15/2013 | 04/11/2016 31,250 | oo [
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated s .. 31,250 w0 | 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 O|GAKEY LIME, LLC GUMNEE.....vveerrrririrerins IL....| GAKEY LIME, LLC

.. [11/19/2015 | 06/24/2016 | .......... 707,500
.03/25/2011 | 06/30/2016 7,313

000000 00 0|GALIC Pointe LLC Destin FL... | GALIC Pointe LLC . . . s - .0 . .
000000 00 0|GALIC Sormento, LLC......ccmiiemiieniiniessiisssisssrissinans Coral Gables.........ccocoen. FL... | GALIC Sorrento, LLC.......ccoovvirirrirnrinnes 06/27/2012 | 04/30/2016 359,368 | ..o [ | s | s | s {1 IR [PST 359 368 | ... 359,368 | ..o | e | e 0| . e 501,781
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. s (SR [ 1,074,180 w0 ] 0 0. 0 0 0 [ 1,074,180 | ..... 1,074,180 .501,781
4499999. Subtotal - Unaffiliated............. . . OO OO OO OO O OO YO P O OOTPUOTOUOPOPPTPPRTRTORTOR IPYOOT 29,521,112 R 0 0. 0 0 | 0 [ 29,521,112 |....29,521,112 516,381
4599999, SUDLOLAl = AFfIIALEA.............ovvoiereveiicieiiciec et s s s bens | ebisssessesses s s b e s b st raessnnensnnenns | eriis 1,074,180 0] 0 0. 0 (V] IS | I P 1,074,180 | ..... 1,074,180 501,781
4899999, TOMAIS........verrerireieeeieereeees et es etk 8RRk eERe AeREeLE LR R RS R AR ..30,595,292 0 0 ... 0 (V1 IR | I R 30,595,292 |....30,595,292 ,018,162
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Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for 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. Government

912828 R8 5 | U.S. TREASURY NOTES 0.875 06/15/2019........cccccisvuininiinninniinninniisniisnisnniesnissnssnissssnsisssienss | wovsneienns | 06/15/2016.... | GOLDMAN SACHS.... ..ottt | cosssisssissssisssenes 100,039 100,000 | oo 2 [
0599999, TOtal BONAS = U.S GOVEIMMENL. ... ceieveiuetiieisieissst st ess s ees e ess s8££ 8888808 E£ R4 £0 08 e0E R e E e e EieeEoeEeEEoEEoEE o0 E R0 E SR EEoEE 8 f SR oL e E R EE£EEE S E 80880 E bbb 100,039 100,000 | oo 2 XXX
Bonds - U.S. States, Territories and Pc

882722 VP 3 | TX ST BABS A 4.631 04/01/2033........c0inivvininiiiniiinninnninenissrssnsssnissnenessessnsssisssnsssssssens | connennees | 0413/2016.... | JP MORGAN SECURITIES INC.....ooiviiiiiiiisiiiiiisiiisesiesessissssisssis s senssnissssssensssssenssenes | ossssessssenssensssnsssesssssssenssenssnnes | eonmissessssmssensseneseeees 6,438,400 5,575,000 12,192 [1FE .o
1799999. Total Bonds - U.S. States, TEIMHOMES ANA POSSESSIONS............cc.cuivivitereiiecteieiteteteietetetectetetetetetetetevsaetesetetessessesesessesesasassssassssesssss  satsesessssesessssssesassssesessssssesssssesassssesassssssessesesesasassesassesesesassesesssesesassssesessnsesesesesesassssesessesesesssaesesssesetessnsetesassesessssesesasassesannsesesssnssenss | beveeresesiesesisees 6,438,400 5,575,000 12,192 XXX
Bonds - U.S. Special R and Special A t

19625A AG 7| COLONY TX LOCAL DEV A 4.881 10/01/2047........ccomiemeririrerieeiscesseeseeissssessssessesssssssssssnenes | soereneees 04/19/2016.... | RAYMOND JAMES & ASSOCIATES........couvumremmiimerieriseesesissssessesssesssessssssssssssssssesssesssesssnss | sesesssssssesssesssssssssssnessesssessss | sesssessnes 12,154,010 | .o 11,000,000

296122 UT 9|ESCAMBIA CNTY FL SFM A 2.85 11/01/2038... .1 04/08/2016.... | RBC CAPITAL MARKETS.......couiiiiimririeieeesiesise st esess st ssssssssns | cbnsisssssasssssssssesssesssssssssssessses | sesessnsesssssnsssesssneses 7,000,000 7,000,000

30295A AN 8| FREMF 2016-K722 B MEZ 3.8348 07/49.........cccovtviiriiieiiieiienisteississ s .106/22/2016.... | BANC OF AMERICA SECURITIES........coumivirirririeiiiieiinsiesissesssissssessiessessssssssssssessessines | soesessssssssensssenes 3,070,142 3,250,000

49130T UP 9 [KY HSG CORP TXBL A 3.499 07/01/2031........oorvvmrerrererireeseeiseisssissessesssessssissessssssssssssssseens | 1ee [ 06/09/2016.... | CITIGROUP........ccoutiumiiuieieireeieiseeisssse et es bbbt stnns | 2bsnebsneesasebs st st sens s bsnentes | eesessssesessnssseesssenes 1,000,000 1,000,000

49130T UQ 7 |KY HSG CORP TXBL A 3.86 01/01/2034.......... .1 06/09/2016.... | CITIGROUP........cvmiiriiiiiriniineieissie it ssnsenres | sressssssnsessensanens 500,000 | .oooovrrnnee 500,000

59334H FU 4|MIAMI-DADE CNTY TXBL A 2.875 11/01/2038...... .106/09/2016.... | RBC CAPITAL MARKETS.......couiiimririemieimeimessessiesssssesssesssssse s sssssssessesssesessssssssssns. | sonesesssssssssssssnenes 2,500,000 2,500,000

677659 V6 8|OH WTR BABS A2 4.817 12/01/2030 .1 04/05/2016.... | RBC CAPITAL MARKETS........oiiiiiiiiiiiiisieiissiesi st | sosssissssssisssssssssssesssssssenssenns | sooessinenes 12,020,500 | .....ovvviiinriiniirs 10,000,000

83756C ML 6|SD HSG DEV AUTH TXBL A 3.80 05/01/2031...... .1 05/18/2016.... | BANC OF AMERICA SECURITIES, 500,000 | ...covveucrnnnes 500,000

88213A DZ 5|TXA&M UNIV TXBL B 3.993 05/15/2037 .1 04/07/2016.... | RBC CAPITAL MARKETS......coiiiimiimeimeeineiseiiesssessssisssssssse st sssssens ...8,298,160 8,000,000

914119 F5 6| CINCINNATI UNIV B 3.949 06/01/2042..........covvvrrereriniirnernrieissieieisssiessssnnes .105/11/2016.... | JP MORGAN SECURITIES INC.......covruiiiriiriiniirinisisisseesssisssessss s sssssssessssssssssssesssssessesses | sinssesssnssssesssenes 3,000,000 3,000,000

91412G E9 2|UNIV OF CAREV AS 3.552 05/15/2039 .104/08/2016.... | WELLS FARGO BROKERAGE SERVICES...........ccouieiirimeimrieriesissesessssssesssssssessssessesssssssns | sosssssssssssssssssesssssssssssssssnssses | sonessssssssssnsssessnenes 7,500,000 7,500,000

92812U Q6 8|VAHSG DEV AUTH PT A 3.10 06/25/2041 .105/25/2016.... | BANC OF AMERICA SECURITIES........ouiiiiiiiiiisiiiniissississii e ssssessisssisenss | siesssnssssssssssssssssssssessssnssonssenss | aoonsssnnes 10,500,000 |....coovviniiiiniinniins 10,500,000
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSIMIENL. ... .. . vuerututeisirseeetettsteeesseeeseseserssessseessseesesasseeserse et sesseeeseeaeseeseesessasse | 1e8aeeseseeseeseeaeseeteeseeeeseseE1eEseEeEEoes e e e 1ot eE8eE£E e 4L 8o 08 LE e 8 L8421 £ 08 E e £ 08401 £E e E 4L 8 £ 01 £ 0L A8 40812048401 £ 0884284 E e et ses ettt an e er e st nnseesen e ansennenns | cnrsssnecs 68,042,812 | ..o 64,750,000
Bonds - Industrial and Miscellaneous

000744 AE  2|ABCLO 2007-1A C CLO MEZ FLT 04/15/2021......ccvvuivrirrirerinnieiresisisssiesssissssssessssesessesssssenens R....... 04/05/2016.... | NOMURA SECURITIES INTL......cvuiiuiiriirirniiieissirsssessssesssssssesssssssessssssssssssesssssessesssssessns | assssssessosssssonsenes 993,750 1,000,000

00084D AL 4| ABN AMRO BANK NV 4.80 04/18/2026............coccorevernenne 04/11/2016.... | MORGAN STANLEY .......couuiumiimerseessteseesssessessesssessessss s st esssssssssssss s esssesssenssssssens. | sessesssnssssesssessssssnssssessesssesssns | aessnessnes 14,974,050 | ...cooovercrierrierienns 15,000,000

001746 AA 4|AMMC CLO 2016-18A AL1 SSNR FLT 05/28 .| 04/20/2016.... | JEFFERIES & CO......ouiiuiiiiiiiiiiiiiiiiesii s 5,582,500 5,600,000

00175N  AA 6 |AMMC CLO 2014-15A E MEZ FLT 12/09/26............ .1 05/06/2016.... | BANC OF AMERICA SECURITIES, . 905,625 1,050,000

00214M  AA 1| ARLFR 2014-1A A1 ABS SNR 2.92 08/15/2044...........cosvemieremerierirneerieeississsesssseisessssisssssssines .1 06/14/2016.... | CS FIRST BOSTON.......cuuiimurumiemeesseesseesessssessessessseessssse s sssssss st ssss s ssesssesssssssssssns | sbsssisssssssssssssesssesssssssssssnsssns | sesessssessssnsssssssenes 4,613,013 4,748,799

00214M 1| ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044............covvmriirirerinniiieisnsssssisssssssssssssse s .1 06/23/2016.... | CS FIRST BOSTON......cotiiiiuriririiieisiirerisisesesseisssssssessssessessssssssssssssssasssesssssssssesssssssssesssessanss. | siessssssssesessnsnes 3,257,039 3,363,732

00432C CW 9|ACCSS 2005-B A3 ABS SNR FLT 07/25/2035 . [ 04/13/2016.... | CS FIRST BOSTON........courimuruuiemneriseriseeseesssessessesssseessssssssssssssssssess s ssessassssessesssesssssssssssns | stesssssssssssesssesssesssssssnsssnessns | sosesssssssssssssssssenes 4,612,500 5,000,000

004375 FG 1|ACCR 2006-1 A4 SEQ SNR FLT 04/25/2036 . .104/07/2016.... | AMHERST SECURITIES CORP......c.ovvturiiriiriiiseiisesisesisesissssssssissssses s ssssssssssssesesssesssns | eessssssssssssssssssessssssssassssssnes | sesesesenes 11,354,688 | ....ovvviirrieriins 13,000,000

01447Y AA 2| ALESC 1A A1 CDO SSNR FLT 10/15/2033.........ccvumrumreemrrierireriineessessssessriessessssessssessssssnens R 04/14/2016.... | BANC OF AMERICA SECURITIES.........cvuuirimremieiirieriesiieiseesssssessesssesssesssssesssssssssessssssses | sosnsesessssssnessesssssssssssnsssnessns | soresssssessssnssssssnenes 1,730,489 1,821,567

01447Y AB 0|ALESC 1A A2 CDO MEZ FLT 10/15/2033...... R 04/14/2016.... | BANC OF AMERICA SECURITIES.........cooirimrirrienerieriieiseisesissssessesesssssssesssssssssssssesssessns | sesssssesssssssssssssssssssssssssssesess | sessesssnns 10,714,167 | .o 14,115,000

01448A AB 1|ALESC 2A A2 CDO MEZ FLT 01/30/2034...... 04/14/2016.... | BANC OF AMERICA SECURITIES, , 2,995,000

01448M AA 7 |ALESC 3A A1 CDO SSNR FLT 05/01/2034. 06/09/2016.... | GUGGENHEIM CAPITAL MARKET. 4,234,894 4,763,326

014498 AB  5|ALESC 14A A1 CDO SSNR FLT 09/23/2037......cccvureviriierniieisirieresiseesiessssessessssssesssssssssssens | avsneenenes 04/20/2016.... | CANTOR FITZGERALD & CO......cooiirriiiiirricisiisiesissie i esssssssses e ssssssesesssssssessssssnssssses | stsssssessesssssnssenes ...4,938,825 6,871,409

014498 AB 5|ALESC 14A A1 CDO SSNR FLT 09/23/2037....... .1 04/26/2016.... | BANC OF AMERICA SECURITIES........coomivmririeririiemeisesiesiseesssssesssesssessessssssssssssesssessinee. | soisessessssssnsssenes 3,710,561 5,153,557

014498 AB 5|ALESC 14A A1 CDO SSNR FLT 09/23/2037....... .105/13/2016.... | BANC OF AMERICA SECURITIES.......cctiuuiiuiiimrireisseineiiesiesiseesssisssssssssssssssssssssssisssssssssess | stssisnsssssssssssssssssssssssnsssnsssns | sorneesssesssssnsssesssnenes 1,113,168 1,546,067

01449C AA 8| ALESC 8A A1A CDO SEQ SSNR FLT 12/23/2035..........corvreririirierieriineriesesssesssiiessessienesesens .1 04/14/2016.... | BANC OF AMERICA SECURITIES.......ccimiiirirririiimiriieiiesiessssesssisssissssssssesssssssssssssssessines. | soesssnsssessensssesssesssnsssssnesies | oo 4,283,598 5,711,464

01449T AA 1 |ALESC 9A A1 CDO SEQ SSNR FLT 06/23/2036.... .1 04/14/2016.... | BANC OF AMERICA SECURITIES........cvuuriueimerireeseeisseeseesnessessssessssisesssssssesssessssessssssssssnss. | nesssessssesssesssssssesssessssesssssnss | seoesssenes 31,311,702 | oo 43,915,123

02343U AA 3| AMCOR FINANCE USA 3.625 04/28/2026.............ccccvvuirrnirirernsirernsiessssseseesesssssssssssessssesesssssenes 1 04/19/2016.... | CITIGROUP........ocviiiriiriirinsieisissie sttt nssnsennes | sressssssssessensaness ...4,998,750 5,000,000

02660T EQ 2 |AHM 2005-2 4A1 SEQ FLT 09/25/2045........c..vveoiveerreiineriereeeireenns .103/14/2016.... | WELLS FARGO BROKERAGE SERVICES...........ccocmiiieimiriiierierineesssissessssssessesssssessssssssssns | sonisesssssssssnsssenes vt | e

03329K AC 7|ANCHC 2016-8A A2 CLO SSNR 2.88 07/28/28. 06/22/2016.... | DEUTSCHE BANK........otiuuiiuiiiciiieeiseiississe st ees st isnnin | cosnsisessssssesssesssssssssssnsssennses | cesssssnsessssnsssesssnened 6,000,000 6,000,000

03761X AE 0|APID 2007-5A B CLO MEZ FLT 04/15/2021 04/29/2016.... | WELLS FARGO BROKERAGE SERVICES..... 963,125 1,000,000

03765H AB 7| APOLLO MNGMT HLD 4.40 05/27/2026...........cccmvvemeerereneereeenseisseessisessssssssssssssssssssssssesssssns | cosseneses 05/24/2016.... | GOLDMAN SACHS.........coutiiiiieiieeiineeseeise sttt snissenns | cbantisessssss st st sssissssenies | eesesssssisessnssseessenes 7,992,960 8,000,000

052528 AK 2 [AUST & NZ BANK 4.40 05/19/2026...........ccvcmrvrerrereererisieinssssissieisssnsens . 105/12/2016.... | JP MORGAN SECURITIES INC......oovrmiririirriiiriiniisisesiersssssesessssissssesssssssssessssssssssssesssssessesss | onssessnssssnnsanenes 9,995,200 | ....ovvvvrerirrririreriin 10,000,000

05533N  AJ 3| BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE...........cvvvmevierirrerininerieesnessesesessssssessssssensns | voerennees 06/07/2016.... | BANC OF AMERICA SECURITIES.........coovriurrirerieriensiesses s sssssssesssssssssssssssssssssssssssssens | soossssasssssssnsssnens 3,974,542 4,721,059

05565E AH 8| BMW US CAP LLC 2.80 04/11/2026...........ccooueveriereiineeiseisseineisesiesessessss e ssssssesssesssssesssssnses | svinsisns 04/04/2016.... | JP MORGAN SECURITIES INC.......oouiiurirmiimiireiineiieesiesieeisesssssssessse st sssssssssssssnns | sesssssssssosssssssssessssssssssesssesess | sessesssnns 24,982,750 25,000,000
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Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for 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)

058927 AG 9|BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036... .103/21/2016.... | CS FIRST BOSTON.......ouurimurimiemnersseiseesessassssesssesssees s ssssssssess s ssssssssssesssessssssssssssns | sosssessesssssssnsssnenes ettt | e

05946X H7 1|BAFC 2005-H 3A1 SEQ SSNR FLT 11/20/2035...........ocvrvverirrirerieseiieesesesssisessssessessssssesenenns .104/06/2016.... | AMHERST SECURITIES CORP.......ovvvirririineiseiiiesiiesisseissesse st ssssssesssssssssns | sossisssssssssesssnees ...6,586,145 7,307,790

05949A H8  6|BOAMS 2005-A 2A1 PT SNR FLT 02/25/2035.........00cvvverierrieeioesiesiieseisssesssessassssessssssssssssssssns .| 05/06/2016.... | BANC OF AMERICA SECURITIES, 3,261,375 3,373,109

05949A H9 4|BOAMS 2005-A 2A2 PT SSNR FLT 02/25/2035..... .| 05/06/2016.... | BANC OF AMERICA SECURITIES, ...4,101,841 4,212,417

05950M  AJ 9| BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036.........cccevvererirrermririiierinesreneseessssiesssesseessseseseeens .| 04/08/2016.... | CITIGROUP........coourimiiriieiiierisesistesssiee ettt sienss | oestsenessses st enss s nnianns | seoeesinenes 12,585,436 | ...covvverrierineiins 13,126,921

05950P AF  0|BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046...... .103/21/2016.... | BANC OF AMERICA SECURITIES.......ocvuuiimerimiereesmeiserssssesssseesssisssssssssessessssssssssssessssssnse. | stssissssssssssnsssesssssssssssnsssnessnes | sonsesessnsssnssssesssssesns

05951V AV 1|BAFC 2006-I 6A1 SEQ SSNR FLT 10/20/2048...........cormrrrirmrirrermrieiseinsississssiesssiessessssssssnenes .103/21/2016.... | BANC OF AMERICA SECURITIES.........cooeieieieieiieiiereicissis s sssssssesssssssssssssesans | evsssssssssessesssassessessssssssssessesnss | sossessssessssessessesssssnnas e

063904 AA 4 |BANK OF OZARKS 5.50 07/01/2026..........ccouevermeermeimeieeesnensesesseesssssssssesssesssesssssesssssesssessssenes .106/16/2016.... | SANDLER & O'NEIL PARTNERS........couiuueiiuirmerisreseesnsisesseessesssssessssssssssssssssesssesssssssssssnes | siesssessssssssesssssssesssessssessnsssnns | seeessenes 17,000,000 | ...oorvemrrerierires 17,000,000

067383 AE  9|CRBARD INC 3.00 05/15/2026...........corevereerreieiicieesireniseissessssenns .105/04/2016.... | BANC OF AMERICA SECURITIES..........cooviiiiriiiiiieriiieseisssesiesssisesessessssesessesssssssssssssssnnes | cevsesessnsesssssnonns 3,999,280 4,000,000

06738E AP 0|BARCLAYS PLC 5.20 05/12/2026 . [ 05/05/2016.... | BARCLAYS CAPITAL....ouvurvirrermiriaiiieiisesiitessissisessesssess s ssssess s sssesssensss. | sosesisssssesssnssssesssenssnssnssenessnes | soressmnsesnsssensssesssenes 4,999,600 5,000,000

072863 AE  3|BAYLOR SCOTT & WHITE 2.65 11/15/2026...........cccvvereirrrieieerirneerssisseesssssessssesessseessssinses | seeseennns 04/06/2016.... | CITIGROUP..........cooueriuriimerimeiseiisesie i es bbbt bbbt bee | cbssesssessseess s s nssssssenssenena | seisnsinans 10,000,000 | ...ooueemirnerireries 10,000,000

07387M AH 2|BSCMS 2006-PW11 AJ MEZ 5.5575 03/11/2039 .105/03/2016.... | BANC OF AMERICA SECURITIES 5,055,188 5,225,000

07387M AH 2 |BSCMS 2006-PW11 AJ MEZ 5.5575 03/11/2039 .| 05/04/2016.... | BANC OF AMERICA SECURITIES, 4,000,000

073880 AG 1|BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047........coovvvuirieirinriseiieriseeesseisseenns 103/03/2016.... | CS FIRST BOSTON......oovooumieomeissmeesseeessseesssesssssssssesssse st sssssessssssssssessssss st esssssasssssenssssne | cossssessssnessssnesssesssssesssssasssssenes | sesssmesssssesssnsssssessssssssssessssseneses | coseresssnssssnessssssssssssssssssseseeos

096630 AE 8|BOARDWALK PIPELINE 5.95 06/01/2026 .105/11/2016.... | JP MORGAN SECURITIES INC........ovuuiriimiirirrimiesrienssiesiesessesssssssssssessesssssssensssssssssesssses | soesesssssssssnsssenes 5,000,000

11133T AC 7|BROADRIDGE FINANCIAL 3.40 06/27/2026.......... .106/21/2016.... | JP MORGAN SECURITIES INC......coriuiiimiireiierineisenissssessesessesssssisssisssssesssessssssssesssssssssnss | sossesssssssssnsssnees 7,000,000

11271L  AA 0 |BROOKFIELD FINANCE 4.25 06/02/2026................. .1 05/25/2016.... | CITIGROUP........eviiiriiiiieiniieieisssie sttt nssnsennes | sresssssnnsessessnens 7,000,000

114536 AA 3 |BROOKSTONE HOLDING PIK 10.00 07/07/21 .| 06/30/2016.... | CAPItAliZEA INLETESL........oouverrirerriei ettt sntens | ebsesissesssssinentenes ...9,933
12479L AA  8|CAI2012-1A A ABS 3.47 10/25/2027... 04/08/2016.... | JP MORGAN SECURITIES INC.......cooiviimiriimriiiieiessiiesssseessssessssess s sssssssssssssessssenss | sesssssssssssssnsssssssssssssssesssssnns | soeesesssssnssssnnsssnnenes 7,623,720 7,936,208 13,769
12479L AA 8|CAI2012-1A A ABS 3.47 10/25/2027... 06/24/2016.... | BANC OF AMERICA SECURITIES..........coovvvorerineriesssiessisesssssssssesssssssssssssssssssssssssssssssssssssnss. | cosonesssssssssssssenns 3,004,427 3,166,667 1,221
12479L AC 4|CAI2013-1A A ABS 3.35 03/27/2028............... 06/24/2016.... | BANC OF AMERICA SECURITIES 3,928,500 4,050,000 1,508
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029 .| 05/05/2016.... | WELLS FARGO BROKERAGE SERVICES..... 5,561,000 5,802,152 11,985
125634 AQ 8|CLIF 2014-2A A ABS SNR 3.38 10/18/2029 .106/08/2016.... | BANC OF AMERICA SECURITIES.........coitiiiimerirreieessisessessessesssessssssssssssssessessssessssssssss | sesssnesssessssssssssssssssesssesssnsssnss | sosesssssssnsssnnes 3,303,781 3,425,827 8,041
12647H BC 9|CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE..... .106/01/2016.... | AMHERST SECURITIES CORP........ovvtimiiriiriineiseiisessiesisesissssssssisssssessseesssessssssssssesessssssssns | esssssssssesssssssssessssssssassssssnns | seesesnnes 19,576,197 27,260,153 3,091
126694 D5 4 [CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36.........c..vvvemerirreririmireseriessiersseesssesseesesssesnenens .106/23/2016.... | JANNEY MONTGOMERY SCOTT......couivumrirririeiniseesessessssesssessssssssessssssesssesssessssssssesssesssens | sonisesssssssssnessnenes 5,576,354 6,339,017 13,110
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36.........ccovvummerirrereeiieiseessessesseesssisessssssesssens .106/28/2016.... | JANNEY MONTGOMERY SCOTT......couiiuiimrireesesiseesesssesssesssessseessssssssssesssssssssssssssssssssssssses | soseesessassssnsssnees 110,774 | oo 126,780 | coooueeeirerierieeireeise i
12669G A5 0|CWHL 2005-HYB3 1A1 PT SNR FLT 06/20/2035 .1 04/11/2016.... | AMHERST SECURITIES CORP........oivirrermrimerieriiesieesesesseisessesssessesssssssssssssssesssessssssssses. | sosssessssssssssnsssnenes 2,864,330 3,147,615 3,422
16877# AA 0|VA CHARLOTTE CTL A1 3.652 01/05/2036...... . 04/05/2016.... | CADItAIIZEA INEIESE............ovveeecveeeceeeeceeece e snesss s ennssseansssennns | cossieessesensseanssenns 48,088 46,542

168774 AA 0|VA CHARLOTTE CTL A1 3.652 01/05/2036...... .1 05/05/2016.... | CaPItaliZEd INTEIESE.........cvuricireriiciie st sssnsenees | sresbnsssns s 48,234 46,684

16877# AA 0|VA CHARLOTTE CTL A1 3.652 01/05/2036...... .| 06/05/2016.... | CAPILANZEA INLETESL........oouvvrrercereieeeeieeseei st ssnsens | sbreeessessssss st sssssssssenies | oesssesssenes 48,451 48,826 | ...
17307G E8 7|CMLTI 2005-8 1A4A SEQ SSNR FLT 10/25/35... 103/23/2016.... [ CITIGROUP........ovierritreeiieeiieese s | cebbiesebi s | cebsessis s I (1,694)
17307G RE 0|CMLTI 2005-2 1A4 SEQ FLT 05/25/2035. .1 06/17/2016.... | BANC OF AMERICA SECURITIES, 2,263,266 2,431,169 4,185
17307G U2 2| CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35.........couriierireirneineiserisesseesseesssissessssissssseees .104/06/2016.... | AMHERST SECURITIES CORP......ccovrimririieimeiiieisenssseessesssssesssesssessssssssssssssssssssesssssssssas | stssessessssssnsssnnees 2,691,092 3,129,176 2,595
18551P  AA 7| CLECO CORP 3.743 05/01/2026..........c0covermrrervireirerieiesnsssissssesessssene .105/12/2016.... | MIZUHO SEC USA.......oomiiiriiieiieiisiseissisisssie st sss st sssssssssssssanes | sessssssssessessansnes 8,000,000 8,000,000 | ..ovoveriiiieieiieeeee s
190749 AH 4 |CWCI 2006-C1 AM MEZ 5.254 08/15/2048............oevumiremerineinnerieseineesssesseessssessssessesssssssssssssses | coeeseeens 05/19/2016.... | BANC OF AMERICA SECURITIES.........ccuoiviriemirierierisessseisseesssssessesssessesssssesssssssssesssssssns | sennesssssnsssesssssssesssssssssonssnns | censsensessssns 5,074,231 5,060,000 16,985
19625G AB 5| CAFL 2016-1 B ABS MEZ 3.344 06/15/2048... R 05/11/2016.... | MORGAN STANLEY .......iuuiiiiireiineiiseisseisssises st sttt ssssssnsssanss | svsssssesssssssssssssssssssesssnsssesssas | sessessssns 10,999,946 | ....ovvvvriiriiriis 11,000,000 | cooovvrnirriieeieienins 19,414
2027A0 HT 9|COMMONWEALTH BANK AU 2.85 05/18/2026....... R 05/11/2016.... | GOLDMAN SACHS.........couiimirierierieestsissisesiessiesss st ensssness. | sooesssssssssssnessenes 8,000,000

225433 AQ 4|CRED SUIS GP FUND 4.55 04/17/2026..........c.ovveeerrinereerineenenes R 04/13/2016.... | CS FIRST BOSTON......ciuuuruuiirmermneriseesssissessessesssessssisse s ssses st ssssssssssesssesssssssssisssssns. | sossesessssssnsssnses . 5,000,000

22545D AF 4| CSMC 2006-C3 AM MEZ CSTR 06/15/2038...........ccovevmmrrieirieriiieierisssinesiesiesesesssssessssessssenens | vovereenes 04/07/2016.... | CS FIRST BOSTON.......couuiiuriiirirririeiiiensiiesiesessess s ssesssenssesessenns 5,101,369 5,095,000

22548Q 4C 6|CREDIT SUISSE NASSAU MTN 4.00 04/28/2031 04/25/2016.... | BARCLAYS CAPITAL. .....coumrmmrimerierieeiseesssisessessssssesssssesesssssens 4,944,350 5,000,000
22973@ AA 3| GREAT WEST 2015 4.62 12/15/2037.......ccuoriiriireriresirseississiisessesissssssssissssssssses s ssasssssssssss | covesssens 04/15/2016.... | Private PIaCemENt.........c...vviveerrrvireriieeiieeeessisssieessssseieons ...1,238,164 1,238,164

23341B AC  9|DRB 2016-B A2 ABS SNR 2.89 06/25/2040...........c0uumevrrririeiieineriessiessssessessssssessesssesseseseesas .105/12/2016.... | CS FIRST BOSTON.......courumurimirmnerirriseessesaessessessssess s ssssessesssessssssssssssesssesssesssssssssssns. | sosisessssssssssssenes 8,497,418 8,500,000 | ..voorerrereirierieereni e
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037...... .106/13/2016.... | AMHERST SECURITIES CORP........ooiiimiiriieineieieeisessseeessesssesssssesssesssesessssssss s sssesssssssssas | sbssisssssssssssssesssesssssssnsssnsssns | sosnessssesssssnssssssnenes 4,901,215 5,530,285 2,082
251510 LM 3|DBALT 2006-AR1 5A1 SEQ SSNR FLT 02/25/36....... .103/04/2016.... | CANTOR FITZGERALD & CO.......couriumirirriiieiieisisiitiiessisssesssesesssssssssse st ssss s ssssssins. | sieesssesssesessssssesssesssesssesssnssenns | oersssessssssssssssssessenssesesssssnnses | sesssesssssssssssssesssnssseessenssssessessen 9)
25272K AD  5|DIAMOND 1 FIN/DIAMOND 2 4.42 06/15/2021...........ccooerenerierineereeiseisnseies .105/17/2016.... | JP MORGAN SECURITIES INC.......ocvuuiimirimiiieeierississeessssssessessesssses s ess i ssssssssssesssssssnes | ssessssesssessssssssssssssssesssessssessanss | sosesssesssnsssnenes 5,498,405 5,500,000 | ..vourerrereereieieeieeeeneeenns
25272K AG 8 |DIAMOND 1 FIN/DIAMOND 2 5.45 08/15/2023.........c.cvucmmrvimierirerisseisessssesissssissssssssssseenes .105/17/2016.... | JP MORGAN SECURITIES INC.......oivuriiriiniiieiieiisecsssissise st ssesssssssesssssesssesssssssssssnss | siessssssssssisssssssssessssesssasssnssnns | sesesesnnes 11,994,840 | ...oovvviiiniieriis 12,000,000
26224H AA 5|DRUGC 2016-1A A ABS 3.979 04/15/2027........... .1 06/02/2016.... | GOLDMAN SACHS.........coomrimeiniimeriesiseseseessise st sessssssssse st sssssessesss st enssssins. | stsesssssssssssnssssesssesssssssssssnsssnes | soreesssssssssnsssssssenes 7,499,911 7,500,000 . | 2AM..
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Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for 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)
26441Y AZ 0|DUKE REALTY LP 3.25 06/30/2026 .106/16/2016.... | JP MORGAN SECURITIES INC.......oevuuiimrimiimerierissiseesssissessesssessssessssessssissssssssssssesssssssnns | soessssesssessssssssssssssssesssessssessanss | sosesssssssnsssenes 6,934,900 7,000,000
28618W AA  2|ERL 2014-1A A1 ABS SNR 2.299 04/19/2044.. .1 06/02/2016.... | CS FIRST BOSTON......cotviiiiiriiirieisiiserisisseesseissssi st esssisesss s sssssssessessssssesssssssssessensnnss. | sessssssssssessssns 3,296,933 3,409,886
28618X AB 8|ERL 2015-1A A2 ABS SNR 3.585 02/19/2045.. .106/30/2016.... | CANTOR FITZGERALD & CO......ccuuuivmmrirreriermeiseisesssessensssesessssssssesssesssesssssssssssssesssessssssssssens. | stsessssssssssssnsssesssessssssnsssnssses | soreesssssssssnsssesssenes 4,825,781 5,000,000
29364P AP 8|ENTERGY NEW ORLEANS 4.00 06/01/2026..... .1 05/18/2016.... | J> MORGAN SECURITIES INC 5,000,000 5,000,000
29379V BL 6|ENTERPRISE PRODUCTS 3.95 02/15/2027........c0ceverrerrriirieriereiceissessieessenesienes .1 04/04/2016.... | JP MORGAN SECURITIES INC........couuiiiiiiriierirriiirissiiesiesessessssssssssssse s sssessssssssssssssssnes | sosesisnsssessensssessesssmsssssnesies | soeesssmessssnsssessnenes 4,988,000 5,000,000
29717P AQ 0|ESSEX PORTFOLIO 3.375 04/15/2026. .1 04/04/2016.... | WELLS FARGO BROKERAGE SERVICES..........ccouiirrieineieriesinsesesissssssssssssessssssssssssssssns | sossissssssssssnsssessssssssesssssssnessns | soessssessssssssssssnenes 4,969,300 . 5,000,000
30161N AU 5| EXELON CORP 3.40 04/15/2026...........cocvverermiirernniersnisiessnsissssssssssssnsenes .1 04/04/2016.... | BARCLAYS CAPITAL......oovuiiriiiinirtiesisisiesie st sssseses s sssssesssssssssssssessasssess | sesssssssssessessnens 9,994,000 |...oooovrerirrrinrreriins 10,000,000
30219G AN 8 |EXPRESS SCRIPTS 3.40 03/01/2027........cvurrermiremeirerieessnenserssseesssrssenes .106/29/2016.... | CS FIRST BOSTON.......coouuiemmrimirmerisesseessesaesssssssesss s ssssssssssssssssensssssssssssssssesssesssessssssssssssns | sosisesssssssssssssnenes 8,996,310 9,000,000
30251B AD 0|FMRLLC 4.95 02/01/2033 R .105/18/2016.... | BANC OF AMERICA SECURITIES..........oiroeeereeeeeeeeeeeeiseeseeseseeessseesessssnsssesssssssssssssesssnsssssnnss | eooeoemsssisnsssisnssenns 5,302,900 5,000,000
30258B AA 9 |FDF 2016-2A A CDO SSNR 4.285 05/12/2031... . | 04/15/2016.... | Greensledge Capital Market..............ocuriiieiiiiiiiiiiesiesiesissesesisssi e siesesssssssssssssesssens | coesessssiessnesienes 8,491,500 8,500,000
30288B AE 5|FREMF 2015-K721 B MEZ 3.6806 11/25/2047........ccovverieierieienerieeineessssisesssssssessessssessssisens | sveseinns 05/25/20716.... | KGS AIPNA.......ourerrirseiaeiaeeieeesessseessse s bbbt | chiees ettt entes | eereei et enes 3,282,344 3,500,000
30288L AN 3 |FREMF 2016-K53 B MEZ 4.1557 03/25/2049.........ccovrmrirernrineierieisnieierinnens .106/16/2016.... | BANC OF AMERICA SECURITIES 5,857,500 6,000,000
32051G NS 0|FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35 .1 06/02/2016.... | BANC OF AMERICA SECURITIES, 2,481,848 . 3,351,019
337930 AA 9| FLAGSTAR BANCORP INC 6.125 07/15/2021 .106/29/2016.... | JP MORGAN SECURITIES INC.......cooiviimriiimriiiieiieeeiiseesisssisessisssssssssssesessessssssessessssnses | cesssnssssnsesssssssssssssssssssssssenns | erveoeseees 13,999,860 | .....cvvorrriierriines 14,000,000
35352P AB 0| FRANKLIN FIN NETWORK 7.00 07/01/2026...........ocvvrerereririeirerierrinerienes [ 06/28/2016.... | STEPHENS........ovirierieiiiieiiesteseseeisesese st ss st st | sbsesessssasssinesienes 5,000,000 5,000,000
35552Q AE 0 |FRASR 2006-2A D CLO MEZ SEQ FLT 12/2020.........ccccureeuerierireeserinseisssesessesesessssessessssenes .104/07/2016.... | RAYMOND JAMES & ASSOCIATES........coiumieimeimeesniiseisessssessessssssssssesssssssssssssssssssssssssssenes | stssisssssssssnsssssssesssssssnsssnsssns | sesnessssesssssnsssnsssnenes 1,730,313 1,750,000
36185N BN 5| GMACM 2005-AR2 2A SEQ SNR FLT 05/25/2035..........ccuvirirermriiernrieisnsiesssssseseesesssessssssnsns .104/29/2016.... | CANTOR FITZGERALD & CO....ccouvvriirriiiinnieiseisie et sssssssssessssssssesssssssssssssessasssess | sesssssnssessessasenes 1,582,592
362341 4A 4| GSR 2006-AR1 2A1 SEQ SSNR FLT 01/25/2036...........cvvrevereerrinerierisneessenersenns .106/16/2016.... | BANC OF AMERICA SECURITIES........coumirmrirririnisiimeisssieseseesssssesssesssessssssssssssssesssessines. | soisesssssssssnsssenes 1,539,230
362341 FN 4|GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035.........ccvvumiireienieiesiisissseisssissisesisesssssesssssssisns .103/16/2016.... | BANC OF AMERICA SECURITIES.........coimrviiieiirneiineiissssissesissssssssssssssssssssssssssssssesssssssssssnnss | svssnssssnssssnssssnssssssssssnnssssnnns | sossnssssnssssnsssssnssssnns
362341 XC 8|GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035..........evvoeverierrinerierirecerenireenns .102/26/2016.... | BANC OF AMERICA SECURITIES.........coutirierirririeimieiserisssessseessssssessesssessessssssssssssessessines. | soisessssssssssnsssesssesssssssnssnessnes | sonsssessssssesssesssssenns - (N [1Zereens
362341 XE 4|GSR 2005-AR7 5A1 SEQ SSNR FLT 11/25/2035.........cvvvvmerereireriseiieriseerenineenns .| 04/27/2016.... | BANC OF AMERICA SECURITIES, 3,409,573 3,852,624 309 [1FM
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045, .103/01/2016.... | AMHERST SECURITIES CORP... 79 |1FM
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045 .103/02/2016.... | AMHERST SECURITIES CORP......cootvtmiermriaeimeisseessesssesesessssssssssssesssesssessssssssssssssssesssssssssas. | stsssisssssssssnssssesssassssessnsssnesses | sonsesessssssnssssesssssesns - 39 |1FM
36828Q QH 2|GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045..........ooirviirrrirenriesrisssisssssse s .105/27/2016.... | BANC OF AMERICA SECURITIES.........oimivirrriiriiisneeissesissessssssssssssssssssssssssssssssessssssssssnnss | sosssssssnssssnssssnns 3,830,000 4,000,000 18,761 | 1FM..ccviicirns
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045.........ccvvveriririreeeiisieiissssiessseesessssssessesssiens .106/03/2016.... | AMHERST SECURITIES CORP.........ovvirrermrimerieriierienseeesseisessesssesssessssssssssssssesssessesssssses. | sonisesssssssssnsssnenes 569,063 | ....cocovennn. 600,000
39538W BE 7|GPMF 2005-HY1 M1 MEZ NAS FLT 07/25/2035, .1 04/26/2016.... | MORGAN STANLEY ......couuiiimrimeririisesseseseeesesissise st ss st ssssssnes | sbsssessssssssssnsssnnnes 8,598,637
410867 AF 2|HANOVER INSURANCE 4.50 04/15/2026................... .1 04/05/2016.... | JP MORGAN SECURITIES INC........couuiriimiirirerimeeseinssiesiesesesssssssssssessesssesssesssssssssssssses | soisesssssssssnsssenes . . 5,000,000
410867 AF 2|HANOVER INSURANCE 4.50 04/15/2026... .104/06/2016.... | RAYMOND JAMES & ASSOCIATES........ceiuiiiimiimeeiniiseiiesssessessssssssssesssssssss s ssssssssssssssenes | sbssisssssssssnsssesssesssssssssssnsssns | sosessssesssssnssssssnenes 4,004,440 4,000,000 ,
410867 AF 2|HANOVER INSURANCE 4.50 04/15/2026... .104/07/2016.... | JP MORGAN SECURITIES INC.......coovvmiiiiiriinririnisisiseessisssessss s ssssessssssssssssesssssessesses | sinsssssssssesessanenes 3,023,430 . 3,000,000 1,500 | 2FE...
43785V AB 8| HOMESTREET INC 6.50 06/01/2026..............coomremermerirerereeseeeseisesssessseesesssssesesssssssessesssesens .105/17/2016.... | SANDLER & O'NEIL PARTNERS........couiuuiimimierireiseessiserssessesssssesssssssssssessssssssesssesssssssssssees | siesssessssssssesssssssesssessssessnsssnns | seoeessenes 13,000,000 | ...eorveenrrnerienires 13,000,000
45384B AA 4 |INDEPENDENT BK 5.875 08/01/24..... .1 06/22/2016.... | SANDLER & O'NEIL PARTNERS ...4,912,500 5,000,000
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018.. .1 03/31/2016.... | CAPItANZEA INEEIESL.........eoveerirrircercei et eene | sreestent st seinns | ereienes (56,499) (56,291)
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018.. .| 04/30/2016.... | CaPItAliZEA INLETESL........oouverrircireiaiiieeeii et esstens | cbissisenssssiensinees ..8,731
45632@ AA 7 [INDUSTRIAL PIPING 14.50 12/13/2018.. .1 05/31/2016.... | CaPItaliZEd INEIESE......... vt enies | sresbsissns s ..9,037
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018........ccooereervrerrrerernerireenns .| 06/30/2016.... | CaPItAliZEA INLETESL........oouvvrrircereiiieeei it sntens | sbsssisesssssseensenes ...8,761
466247 QP 1 |JPMMT 2005-A3 7CA1 SEQ SSNR FLT 06/25/35.. .104/15/2016.... | BANC OF AMERICA SECURITIES.........coimiviiiriirneiisneeisnesisssessssssssssssssssssssssssssssssssssssssnnss. | sossnssssnsssssnssssnns 1,553,859 1,686,685
46627M CY 1|JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36....... .1 05/25/2016.... | CITIGROUP........coouiiuuriuirieriresissesseiesesiess et enstens | sbsesesessassssnesienes 3,497,990 4,164,274
46628K AC 4 |JPMMT 2006-A3 2A1 SEQ SNR 2.8202 05/36 .104/20/2016.... | AMHERST SECURITIES CORP......cooiitrririimeimeieiesisenssseesesssessssssssssessssssssssssssssssssesssssssssns | stssessesssssssnsssnees 923,334 1,099,207
46631B  AJ 4|JPMCC 2007-LD11 AM MEZ 5.7428 06/49 .1 05/18/2016.... | BANC OF AMERICA SECURITIES 8,037,500 8,000,000
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE...... .| 04/26/2016.... | Deferred Interest..... ...7,802
46633M AM 1 [JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE...... .| 05/26/2016.... | Deferred Interest..... ...7,864
46849L SQ 5| JACKSON NAT LIFE 3.05 04/29/2026...........cocomerererereeriririeireriserienienes .| 04/25/2016.... | DEUTSCHE BANK........cvirieriimiiairiesiesesesssie st ssssssss st sssss e essseessensnns | siesssessssssssssssnsssesssessssessnssenns | seoeessenes 19,916,200 20,000,000
47232T AB 3 [JMAC 2009-R3 1A2 MEZ FLT 12/26/2035 RE..........csvvurririeiieireiiesirseiesisseesssssesssssssssssssesens .106/02/2016.... | AMHERST SECURITIES CORP......cooiiimririieiaeieieeisessseeesessssesssssesssesssesessssssss s ssssssesssssssas | stsssssssssssssssssesssssssssssnsssnsssns | sorneesssessssnssssssnenes 4,320,010 4,937,154
47232V GR 7| JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47........covvuuivierinerierineeienissiissiesiesesessssssssssssnsnes | soverinenes 01/26/2016.... | CaPIHAl INEEIESE.........ovurereiiriiiiii st enines | sorerisesinssienienes (1,498) (13,712)
48250W AB 1 |KKR 14 A1B CLO SSNR 3.06 07/15/2028...........coomeiererierireereriseisessesssesssseesssesssssssssssssssesessens 1 OBIB1/2018.... | NATIXIS....oooeeieieiiieetieesseeeseeseess bbb bbbttt | sbsenissessesssess st ssssnsninentes | cesnessssessesssssseneenes 7,000,000 7,000,000
49327V 2A 1| KEY BANK NA 3.40 05/20/2026...........ccocvmrevrreiiereieisiseiseisississssssessssessessessssssessessesssssssesssssessssanss | seessesnes 05/17/2016.... | KEYBANK CAPITAL MARKET .......ooiueieiiieiiieiieis et sssssssessssssssssesssssessssessnsssssnss | soesssssssesssssssssssssessesassessessnssnses | sesessensens 11,970,720 | .o 12,000,000
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50171@ AA 4|LAI/OLG FINANCE TL 14.00 06/30/2020. .| 06/30/2016.... | CAPILANZEA INLETESL.........ouveererereiaieieeesee st ssntens | srseeisessssss st ssssenses | oerssesssenes 18,827 18,803

512807 AP 3 |LAM RESEARCH 3.90 06/15/2026............ccovvvrvrrnrennns .105/23/2016.... | GOLDMAN SACHS.......cooiiririiirieicierisiee sttt sniens | detinsssessesb s es bbb nseninares | boessesssesenssssnssssesenes 7,979,520 8,000,000

523277 ZZ 7|LECTRUS CORP TL 17% PIK 11/15/2017 .| 06/14/2016.... | Exchanged............cccovmrrvnnes 5,287,049 5,306,038
52327@ AA 3|LECTRUS CORP TL 13% PIK 11/15/2016. .| 04/01/2016.... | Capitalized Interest ...9,233
52327@ AA 3|LECTRUS CORP TL 13% PIK 11/15/2016. .1 05/01/2016.... | Capitalized Interest ...8,905
52327@ AA 3|LECTRUS CORP TL 13% PIK 11/15/2016. [ 06/01/2016.... | CAPItANZEA INLETESL........oouverrerireiei et | ebsssissessssssesnsenes ..9,170

543190 AA  O|LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045.........ccovrmrviviirireriieiesissississsssssssssessssiessssenes .1 06/02/2016.... | CS FIRST BOSTON......cotuiiiuiiririirieisiiresisisesesssissessssessssessessssesssssssssssasssessessssssesssssssssesssessanss. | siesssssnssesessansnes 2,905,516 3,018,718

543190 AA  0|LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045...........ccrvrumerrrirerierineeiesiseesssesssnsesssensesesseenns .1 06/23/2016.... | CS FIRST BOSTON.......ccouurimuremirinertsriseessessesssessessssees s ssssssssssesssessssssssssesssesssessssssssssssns | sosisesssssssssssssnenes 2,890,581 2,988,646

55265K T4 1|MASTR 2003-10 3AT PT SNR 11/25/33......ccomiieiiniiierieeieeissiseise s .106/22/2016.... | BANC OF AMERICA SECURITIES..........oirveeereeeeeeeeeeceisseseeseseeesssessessssssssesssssssssssessessssssssnnnes | soososesssisnsssssnssenns 2,553,820 2,512,984
55368@ AA 6|MSILIGHTING TERM LOAN 15% 11/6/2017 [ 04/30/2016.... | CAPItAIIZEA INEEIESL............cvveveevericiiiciiseie s snsns | cvssensssnnssssssseoas 37,732 75,463
55368@ AA 6|MSILIGHTING TERM LOAN 15% 11/6/2017 [ 05/31/2016.... | CADItAIIZEA INEEIESE............ovveeecveeeceeeceece e sness s eesssseensssennns | covseeessesensseenssens 39,310 78,620
55368@ AA 6|MSILIGHTING TERM LOAN 15% 11/6/2017......ccoovvvrrirrrinrieniienes [ 06/30/2016.... | CAPILAZEA INETESL.........ooivvierireiiii st ssssens | srsesissssnssses st enssnsssensins | oesssesssenes 38,365 76,730

576433 GM 2| MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033.... .102/26/2016.... | AMHERST SECURITIES CORP.......cooiviriermrimirmeriseessenssesessesssssssesssessssesssesessssssssssssssessessssssas. | stsssssssssssssnsssesssasssssssssssnesses | soomsesessssssesssesssssesas -

57645T AA 5| MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037.........ocmrvverririrriiereiieseiies s .1 06/13/2016.... | WELLS FARGO BROKERAGE SERVICES..... 156,702 | wovrvrerrneens 172,201

595112 BH 5|MICRON TECH 7.50 09/15/2023.........ccovuremerirrerieiminineriessseeesenssssessseisssens .1 04/15/2016.... | MORGAN STANLEY ......cvvtmirimrimiriirieriesiseesssissssessesss st sesssssssssesssesssessssssssssessesssnsssenss. | sosesessssssssssnsssnenes 13,087,500 | ...coovernrirrierirnes 13,000,000

61690P AM 3| MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE............ccoooomiriiireiieineiiseiseesseesssissessssssnessessseeens veverneens | 05/19/2016.... | AMHERST SECURITIES CORP......cotiuuiimnrieriieiieeiseesssissse st esssssssss st ssssssssssssssnes | seesssssssssssssssssesas 20,210,604 23,331,145

62854A AD 6| MYLAN NV 3.95 06/15/2026...........cccrmruririrnieineirerinsesssssisissnsenes R....... 05/31/2016.... | DEUTSCHE BANK........eviiiririiiniiniiseisesisissesse st esss st sssssssssesssssssesssesssssssssessasssss | sossessasssssessssssesssssssssssensesssnss | aeessssees 16,869,270 | ...oveeverirriricrcins 17,000,000

628788 AA 9|NORWEGIAN AIR 16-14.875 05/10/2028.......... R 05/05/2016.... | MORGAN STANLEY. ........couiimmrimirmerirerisseessesssssse st sessssssssssssssssssssesssessssssssssssssesssesssssssnnss. | sonsesesssssssessenes 5,000,000 5,000,000

62946A AA 2|NPRL 2016-1A A1 ABS SNR 4.164 04/20/2046....... .1 04/25/2016.... | CS FIRST BOSTON......oovirmuiiemmriimmesssessiesssisessssss st ssss s sssssssssssns | sossssssssnsssssssssesssssssssesssssenns | arseenseees 13,000,000 | ...ooveorreirriirenes 13,000,000

62946A AB 0|NPRL 2016-1A A2 ABS SNR 5.438 04/20/2046....... [ 04/25/2016.... | CS FIRST BOSTON.......coomiummrimirinerirriseesseisesssessessssessessssssssssse st sessssssesssssesssesssesssssssnsssns. | sosesesssssssssnsssenes 5,000,000 5,000,000

631103 AG 3|NASDAQ INC 3.85 06/30/2026...........cooervrmrermerreirernniins .106/02/2016.... | WELLS FARGO BROKERAGE SERVICES...........ccoumiiiieieirieerierineesssissesssssssssessssssssssisssssns | srssesssssssssnsssnees ...4,995,300 5,000,000

63546L AA 0 |NATIONAL COMMERCE 6.00 06/01/2026. .1 05/16/2016.... | STIFEL NICOLAUS...........ccoconnvvn. ...4,000,000 4,000,000

637432 NK 7|NATL RURAL UTIL COOP 5.25 04/20/2046....... .104/13/2016.... | JP MORGAN SECURITIES INC......cooorrverrrirrrrernneens 5,000,000 5,000,000

64352V MP 3 |NCHET 2005-A ASW SEQ SNR 5.288 08/25/35...... .102/03/2016.... [ BANC OF AMERICA SECURITIES.........ccoosiriiieieiieie st ssssssssssessesssssssessns | essessssssssssessessssnns et | s

649322 AC 8|NY & PRES HOSP 3.563 08/01/2036 .1 06/21/2016.... | GOLDMAN SACHS........ovurrerieimiiierieriseseseeiss i sssess s sssssss st ssesssssssenssssess. | stsesessssssssssnessenes ...4,999,850 5,000,000

65130P AC 4|NEWFL 2016-1A A CLO SSNR FLT 04/20/2028..... . [ 05/17/2016.... | WELLS FARGO BROKERAGE SERVICES.........cocuuiiiieirieisesisesiesissesesssesssssssssssesssessssssans | seessssssssssssesssssssnsssessssssssssnns | seoeseseees 25,000,000 25,000,000

65535V NL  8|NAA 2005-AR4 5A3 SEQ SSNR FLT 08/25/2035.............ovverrermeienirierirneeierisseessisessesssnensseennne | aveseiones 06/15/2016.... | AMHERST SECURITIES CORP.........covturiiiririeeiesissessesssssessesssessesessssssssssesssessssesssssssses. | sonesssssssssssnessenes 5,049,839 7,331,889

65539C AK 2|NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE.......... .106/06/2016.... | AMHERST SECURITIES CORP........oivitmiiriieiseriiesisesssseesssessessesssesssessssessssssssssssssesssssssssas | sossessessssssnsssnees 3,453,713 4,161,100

681936 BJ 8|OMEGA HEALTHCARE 4.375 08/01/2023 .106/30/2016.... | JP MORGAN SECURITIES INC.......coirmiiiriiriiniiriisisiseesesisssessss s ssssssssessssssssssssesssssessesses | siesssssssssesessanenes 5,984,340 6,000,000

68389X BM 6| ORACLE CORP 2.65 07/15/2026..........ccooevvrerrrrrrssrressiesiiesseessseneons .106/29/2016.... | JP MORGAN SECURITIES INC........ccoouvrrerinrrrerienes 8,966,160 9,000,000

684000 AA 0|OPUS BANK 5.50 07/01/2026 .1 06/23/2016.... | SANDLER & O'NEIL PARTNERS 10,000,000 |.. ...10,000,000

69412V AA 6| PACIFIC CONT COR 5.875 06/30/2026.............cooomrremrrrmiiesisesesssisssssssssssssessssssssssssssssssssssssenes .1 06/22/2016.... | SANDLER & O'NEIL PARTNERS 5,000,000 5,000,000

704699 AA 5|PEAPACK GLADSTON 6.00 06/30/26 .106/10/2016.... | SANDLER & O'NEIL PARTNERS.......oueiveeeeeeeeereseeeessessseesssessseseeesssessseesssss e essesssesesssessseesssenns | seosseossssesssesssesnnes 5,000,000 5,000,000

740367 ES 2|PREFERRED BANK 6.00 06/15/2026 .106/02/2016.... | SANDLER & O'NEIL PARTNERS.........ceooiiiiiieiieiieicieiesisiie st ssssssessesssssssens | ssessessessssssssssessessesssssssessssinsenss | osssssssnas 10,000,000 | ...ooveivrerivrinirercines 10,000,000
74040X AF 1|PRETSL 9A A3 CDO SNR FLT 04/03/2033.......... .1 04/14/2016.... | BANC OF AMERICA SECURITIES........couiiuiimerinerereesesissessessessesssessssessessssssesssessssessssssssss. | sesssesssessssssssssssnsssessesssnessnss | soneessesssnsssenes 6,698,787 7,880,926 4,860
74041C AA 7|PRETSL 15A A1 CDO SSNR FLT 09/26/2034....... .104/26/2016.... | CANTOR FITZGERALD & CO......ccoormiviririinieisiisssiisssissessessssessssessss s ssssssssssssssns. | sosssssssssssssnssssnns 5,645,481 7,403,910 7,035
74041N  AA 3| PRETSL 12A A1 CDO SEQ SSNR FLT 12/24/33.........ccomivreriieririneiieriessieeiseeissisessesssensnenes .105/24/2016.... | BANC OF AMERICA SECURITIES........ccoumiririrreririniimerissieseseesssssesssesssensessssssssssssssssesssnes. | soesessessssssnsssenes 3,062,061 3,762,902 8,977
74041N AL 9|PRETSL 12A A1 CDO SSNR FLT 12/24/2033....... .1 04/14/2016.... | BANC OF AMERICA SECURITIES........cooueirremriecireerissiessiieseesssesssssssessssssses s ssssssssssssssesssens | soessssssiissssessennens 120,253 | oo 148,460 126
74041P AB  6|PRETSL 8A A2 CDO SSNR FLT 01/03/2033......ccvvreverereereeeeeesereesereeseesesesssesssseesssseseseseseesesseesees | eveserines 04/14/2016.... | BANC OF AMERICA SECURITIES. 2,796,060 3,728,080 2,377
74042F AA 9 [PRETSL 25A A1 CDO SSNR FLT 06/22/2037....... 04/26/2016.... | CANTOR FITZGERALD & CO.....covvvrnermrinerierieseineesssissenssessensenes 5,431,473 7,327,451 7,146
74042M  AA 4| PRETSL 22A A1 CDO SSNR FLT 09/22/2036..........c0umivreriireriirirerinsisesesierssssessesssssessssssssssiens | oeseessnns 04/14/2016.... | BANC OF AMERICA SECURITIES, 4,044,049 5,392,065 4,084
74042M AA 4| PRETSL 22A A1 CDO SSNR FLT 09/22/2036....... .105/03/2016.... | BANC OF AMERICA SECURITIES........cvuririririiririmieiserissiessssessssssssessssessesssssssssssssssessines. | soesssssssssssnsssesssessssssnsssnesses | seeesisessssnsssesssenes 4,253,766 5,797,296 7,528
74042T AA 9 [PRETSL 27A A1 CDO SSNR FLT 12/22/2037....... .1 04/14/2016.... | BANC OF AMERICA SECURITIES........cooueiremreeceteeeieesessiieseesssesssssssessassssessssssssssassssssssssssens | soesessssisssssesseinees 5,104,897 7,292,710 5,297
74043C AA 5|PRETSL 24A A1 CDO SSNR FLT 03/22/2037....... .| 04/14/2016.... | BANC OF AMERICA SECURITIES s | s 384,518 | ..oovvvcinnes 530,370 385
741503 AZ 9 |PRICELINE GROUP 3.60 06/01/2026 .105/18/2016.... | WELLS FARGO BROKERAGE SERVICES..........coouutiiriieeineiserisessessessssessssesssssssssssessssssnsssns | oesssesssesssssssssssssssessesssnsssnnss | sonsesssssnsssenes 6,986,490 . 7,000,000 | .vourerrereereierieeseee s
74256L AU 3 |PRINCIPAL LFE Il 144a 3.00 04/18/2026........ .1 04/11/2016.... | CS FIRST BOSTON......couiiiiiuiiriiririniieisesisisesesie sttt ssse st ssssssssensnss. | sinessessssssssssssssessesessssssessnnnes | sooessnsines 29,920,200 | ..o 30,000,000

74834L AZ 3| QUEST DIAGNOSTICS 3.45 06/01/2026...........ccoumeverrereerreinserieriesissessssisssssssssessssesssesesssessesens .1 05/23/2016.... | GOLDMAN SACHS.......oovurrereimeiieriesiseseseeise s ssesss st sssssss st ssessssssssnsssssns. | sosisesssssssssssssnenes 6,980,610 7,000,000




¥'¥030

Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D -

PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for 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)

74931) AD 9 |RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE... .| 04/26/2016.... | CADILAl INEEIESL. .......cvuereeereieiseeiseeseii ettt sb st | Hieestes bbbt ensnns | sestsenessess b st 2,622 2,127 e | 1ML
74931) AD 9 [RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE......... <[ 05/26/2016.... | CAPIHAI IMEIESL........courvirecieiieriiseeie ittt | cebsesess st | oensis s 2,570 ...2,662 e | 1FML..
74931) AD 9 |RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE............ovverivmmrimerisirieeiesssseesssisesssssssesseseseeens .1 06/26/2016.... | Capital INEErESt..........ovvverererirererreieieiee e 2,692 ...2,960 e | 1FM...
759351 AM 1| REINSURANCE GROUP 3.95 09/15/2026...........cvveemrerrercirerireenns .1 06/01/2016.... | JP MORGAN SECURITIES INC.......oevorrirerirrirnrirnes ...4,999,800 5,000,000 . | 2FE.
76111X TE 3|RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035..... .1 05/19/2016.... | BANC OF AMERICA SECURITIES 2,050,891 2,186,160 1FM...
78249L AB 6|RUSSELL INVEST TL B 1L L+575 04/14/2023... [ 05/10/2016.... | PrIVAtE PIACEMENE.........vuuiveieviseriseeiscesesissese ettt sassens | cbsenbsnsssassss st sen s ensnsssentes | sesessssesessnsssenssenes 4,700,000 5,000,000 ... | 3FE...
78471D AA 5|SCLP 2016-1A A ABS SSNR 3.26 08/25/2025...... 106/21/2016.... | CITIGROUP........oeviiiiiiiieiriisissiseesesisisis st bnntes | sbessesssssessesssssanssessessssssensennes | seessasines 14,998,367 | ...covverrirrirrieriins 15,000,000 w.. |1FE...
80875A AJ 0|SCIENTIFIC GAMES TL B1 LIB+500 10/18/20....... .1 03/23/2016.... | BARCLAYS CAPITAL....ouvrrrireemmeimiriesieseseesss st ss st sssssse st ssssse s sssesssessssnsns. | sosissssssssssssssnenes (2,962) (3,061) ... | 3FE...
826699 ZZ 6|SIGNATURE BK 5.30 04/22/2026............ccocooommrrermrriannnes .1 03/11/2016.... | BARCLAYS CAPITAL...ouvtriirririiieiieite sttt | sbississsssssssesssnees (20,000,000) | ..oovvuvrennee (20,000,000) . |1FE...
82669G AS 3 [SIGNATURE BK NY 5.30 04/22/26..........ccoevummiriiriieriniiieeiesisssiississsiesisesessssssssssessesssesssesssnns | nevesenens 03/11/2016.... | BARCLAYS CAPITAL. ......coouiiuiiirrirresiessiassisesiesssesssses s ssse st sss st snsessssenss | sessesssnssssesssesssssssnsssnsssenssenesn | aessessenes 20,000,000 20,000,000 | ..oovourireriiiiririerieneniens 1FE...
82671A AA  1|SIGNET UK FINANCE 4.70 06/15/2024...........coccommeerireerenrerneeiseirseessssinns . [ 04/12/2016.... | SEAPORT GROUP........cotvuuiummeiirriseisssisseisesisesisees s sssse st ssesssenes | srsesissessssssssssesssesssssssssssnssses | sesessssessessssssesssenes 4,938,350 5,000,000

83546D AD 0|SONIC 2016-1A A2 ABS SEQ SNR 4.472 05/46......... 04/12/2016.... | GUGGENHEIM CAPITAL MARKET ......ccettiiiiiiniieirerisissssisssssssiessssssssesssssssssssssssssssessssssnns | sossesssssessessssssesssssssssssesessess | seessssees 20,000,000 20,000,000 . | 2AM..
83609 AE 9[SNDPT 2016-1A B2 CLO MEZ 3.962 07/20/28 04/25/2016.... | CS FIRST BOSTON.......ceuuurumrrrmrirrereessssnessessessssess s ssssssenssensssenns ...4,500,000 4,500,000
84610W AB 1| SOVRAN ACQ LP 3.50 07/01/2026..........cocvvemmrvirmerereneioeceiisesissesssssssssssssssessesssssssssssssisnnes | coneeeones 06/13/2016.... | WELLS FARGO BROKERAGE SERVICES............cooriiriiiriiiieiinesiieseiieseiiesessssssisssssssssssns | ceveesessesessssssssssssssssssssnsssnnns | areeenneees 11,933,640 | ...oovveorierriins 12,000,000

853254 AZ 3|STANDARD CHARTERED 4.05 04/12/2026........ . | 04/07/2016.... | JP MORGAN SECURITIES INC........ccouiririmrrierireeseeissriesienessesssssssssssessesssesssesssssssssssssses | soisesssssssssnsssnenes 9,972,300 | .ovourerrierirerireeens 10,000,000 .| 1FE...
85917W AA 0| STERLING BANCORP 7.00 04/15/2026............cvcomeermeemmerenseesenssesisessssisessssssnssssessssessssesssssnsssns. | seeoseeses 04/06/2016.... | SANDLER & O'NEIL PARTNERS.........coomviteriieeirciesessssessies s ssse s sssesssssssssssssssssssssens | soesssssssossssesssinnes 5,000,000 5,000,000

863579 C3 0[SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.........ccvrruereeirereeiiiesesieississiesiess e ssssessesaesens .102/10/2016.... | AMHERST SECURITIES CORP.......ciiiiiririirerieieiistssisssie st ssss st ssssssssesssssssssesessssssenss | esssssessossssssssssssessssssessossensses | sossessossesssssesessassnes

863579 VH 8|SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035...........ccvcummrrrmrermerireeieeisiseseessssiessssenssssessssens .102/26/2016.... | CANTOR FITZGERALD & CO.....uvvuuirmrrirrereesneiseesessssessesssssesessssssssesssesssssssssssssssesssesssssssssssns. | sosssssssssssssnsssesssesssssssnsssnesses | soonsessssnsssesssesssssenns

863579 ZL 5|SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035.... .102/04/2016.... | AMHERST SECURITIES CORP........ovittmiirrirmieimeiseisisisesisesesessssisesssssssessssessssssssss st essssssss | iessssssssssesssssssssesssesssesssassssnns | essssssssssssssssssssessssesssesssassssnssss | sesssesssssssssssasssssssessssssssssssssnns 50 [1FM
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45...........vvvmivierieeiieiseiisesssesieeseesssisesiesssensenes .105/31/2016.... | BANC OF AMERICA SECURITIES........coumiririrreririmiimeriesiesesssesssssesssesssensessssssssssssssssesssnes. | soisesssssssssnsssenes 310,423 | oo 369,552 .70 |1FM
86787G AJ 1 [SUNTRUST BANK 3.30 05/15/2026..........ccvurrereermrenerseissesiseesssisssissesssessssesssesssssessssssssssssneses [ 05/11/2016.... | SUNTRUST CAPITAL.....oouviurimseisueitseessesssseesessassssesssessss s st ssssssssssssssassss. | sbossisssssssssnsssssssesssssssnsssnsssns | sosessssessssnsssnsssnenes 7,959,520 8,000,000

87342R AA 2|BELL 2016-1A A2I ABS SNR 3.832 05/25/46....... .| 05/04/2016.... | BARCLAYS CAPITAL... 12,000,000 |.. 12,000,000

87342R AB 0|BELL 2016-1A A2Il ABS SNR 4.377 05/25/46...... .1 05/04/2016.... | BARCLAYS CAPITAL.....cvumrerermmermerierissesseesssisessessssesssssssssssssans . 12,000,000 |.. ...12,000,000

87342R AC 8|BELL 2016-1A A23 ABS SNR 4.97 05/25/2046 [ 05/04/2016.... | BARCLAYS CAPITAL......uvvomiiimmiiimeeiisesiise s sissssss st sssssssins. | cetsosssssnssssnssssesssssssssessssenns | sovssnsssssssssessssnnesd 6,400,000 6,400,000

87342R AC 8|BELL 2016-1A A23 ABS SNR 4.97 05/25/2046 .1 05/2412016.... | CS FIRST BOSTON.......ccouiummrimirmnertrrisiesreissesssesssessssees s sssess st sessssssssssssesssesssesssssssnsssns. | sosisesssssasssssssnenes 2,399,250 2,400,000

87407P AA 8|TAL 2013-1A A ABS SNR 2.83 02/22/2038......... .105/05/2016.... | BANC OF AMERICA SECURITIES........coooeiiumrereciieeeissiessiieseesssessssssseesssessses s sssssasssssssesssens | soessssssisssssessennses 3,244,232 3,416,667

87407P AJ 9|TAL 2014-1A A ABS SNR 3.51 02/22/2039......... .105/05/2016.... | BANC OF AMERICA SECURITIES........coumirmrirrerieimiimerissiesisseesssssessesssessessssssssssssssssesssnes. | sossessessssssnsssnenes 3,774,688 3,916,667

881561 VY 7|TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36 04/20/2016.... | AMHERST SECURITIES CORP.......ccoiiumiimeimriieiesesississessssssssssssssessssses s ssesssss s sssssns. | sisneesssssssssnsssesssssssssssnssssessns | seseessssesssssnssssssnenes 4,573,359 4,750,000

88314R AC 0|TMCL 2014-1A A ABS SNR 3.27 10/20/2039, ... | 05/16/2016.... | BANC OF AMERICA SECURITIES. ..o cvivieeeeeeeeeeeeeeeeteeeeeee e seeressessesseessesessssesessessssssesesesesenes | coveesesssesesssessrsees 3,244,875 3,400,000

883556 BN 1| THERMO FISHER 3.00 04/15/2023...........ccoovvvriverirerennne .| 04/04/2016.... | BANC OF AMERICA SECURITIES, 2,487,800 2,500,000

894128 AC 1|TRAP 2003-2A B CDO MEZ FLT 10/05/2033.........covrurrrimiereiieeirseesseissesinsins .| 04/27/2016.... | GUGGENHEIM CAPITAL MARKET. 11,070,000 |.. 12,000,000

89690E AE 7|TRMF 2014-1A A2 ABS SEQ SNR 4.085 04/44. .1 06/01/2016.... | CITIGROUP........coourimrereiirerierieeiresissieesie s 9,614,453 ...10,000,000

903329 AC 4|USCAP 1A A2 CDO MEZ FLT 05/01/2034..........ccmsvemerernereeerrneerenerseenns . | 04/14/2016.... | BANC OF AMERICA SECURITIES.......ccvuuriurerimrireimseiseisesiessssessssisssssssssssssessssessssssssssssssnns | sossessessssssnsssenes 2,644,000 4,000,000

91159H HM 5| US BANCORP MTN W 3.10 04/27/2026...........covvvrvrirrirerineieiinsississsinsssssssssessssissssssssssssssesssssesss | roveeessnns 04/21/2016.... [US BANCORP..........ooiiiriririierniisisesisisesesss sttt senssssenses | sessessassnessesssssenssssssssssensensenss | sesssssses 14,988,450 |....cccovevrirvirircrinn 15,000,000

915271 AB 6| UNIVEST CORP 5.00 06/30/2026..........ccevvrrereermremerserereesensssesensassssensnenes [ 0B/17/2016.... | US BANCORP..........couiuuiimmerireiseeseeissesse sttt | Hreebsess s s st st esnnns | boerssesssnsssaenes 5,000,000 5,000,000

91823A AA 9| VBTOW 2016-1A C ABS SNR 3.475 06/15/2048...........ovrereirreireiieiiiesiieeiseisssissssesesesssesssseens .{06/08/2016.... | DEUTSCHE BANK.........cviimrrieriiiiieiiseeiisessissssis s ssssssssssssssns | coisessssnsssssesssenns 5,000,000 5,000,000

92258N AB 1|VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46........ [ 04122/2016.... | CITIGROUP........ccouiimriuitieriseseesssiesesiess et enstens | sbsenesessessinessenes 4,500,000

929089 AB 6| VOYA FINANCIAL 3.65 08/15/2026............ccoumrermererreeneriseriseessesseisessssssseessssssssesssssssssssssesssesens [ 06/06/2016.... | BARCLAYS CAPITAL....ouvvurireirriaeiseriesise st ssse sttt ssssssins | sbsssisessasssssssnnees 5,000,000

92925V AF  7|WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37.............. .105/20/2016.... | CS FIRST BOSTON.......coouriumrimirierireririeissisesie et sssssesssesssesesseens 7,804,655

929328 AE 2|WSFS FIN CORP 4.50 06/15/2026 R .1 06/08/2016.... | SANDLER & O'NEIL PARTNERS 8,500,000

92990G AG 8|WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37... .102/17/2016.... | AMHERST SECURITIES CORP.......covitiuiiriirieimeiseiisesisesiseseseesssissssssssseesssessssssssss st essssssss | iesssssssssssssessssssesssesssesssessssnss | iessssssssssssessssssessssesssesssessssssss | sesssessssssssssssassssssssessssssssssssssans

92990G AJ 2 |{WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37... .| 04/1412016.... | CS FIRST BOSTON.......ccomiummrimirinerirriseessresasesssessesss st esssss s sssessesssessssssessssessesssesssssssnsssns. | sosisessssssssssssenes 5,321,241

933636 AL 6| WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/3B.........cvumrereirmrirerieriseseisseseessisesssesssessseenas .1 02/23/2016.... | GOLDMAN SACHS.......occiumiiriireiitiaeiiestse st ss bbb s bbb sbsesstas | Hieesbees e s s bbb bbb eesbnee | Hreesees e s bbbt es st netss | oebeseess e bbbt

94980M AE 8| WFMBS 2004-P B1 MEZ NAS FLT 09/25/2034...........cocovvvirririniineiieniesieniseeissiiessssssenesenens .103/03/2016.... | AMHERST SECURITIES CORP........ceitiuririermirimiiiiisiiesisesesessssssessesssssessessssssssssssessesssessses | soeesssesssesesstsssesssessesssesssnssenns | oersssessssesesssesssessenssesesnssennses | sesssetsssissssssssesssssssessessseressnssen

958102 AJ 4|WESTERN DIGITAL 7.375 04/01/2023........ [ 04/01/2016.... | GOLDMAN SACHS.......ovimeererriiieriesieseseeisss s esssse sttt snssssins. | sosssissessassssnsssenes 967,813 | oo 950,000

958102 AJ 4 |WESTERN DIGITAL 7.375 04/01/2023........ .104/04/2016.... [ BANC OF AMERICA SECURITIES.........cooieirieieieeieie sttt sssssssssessessesssssnsesans | essessssssssssessesnsnns 2,149,875 2,100,000

958102 AJ 4|WESTERN DIGITAL 7.375 04/01/2023........ .1 04/05/2016.... | RBC CAPITAL MARKETS.......couiiimririemriseimessessiesssssesssesssssssessesss st ssssssessesssesessssssssssns. | sonisesssssssssnsssnenes 2,138,063 2,100,000
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958102 AJ 4|WESTERN DIGITAL 7.375 04/01/2023........ .| 04/29/2016.... | BANC OF AMERICA SECURITIES, 2,134,125 2,100,000

958254 AF 1|WESTERN GAS PARTNERS 4.65 07/01/2026..... .1 06/30/2016.... [ MIZUHO SEC USA......ooiiiiiiieiieieieisisie ettt sttt s st sssssessessnsns | sbsessssssssssesssassessessssssessessessnss | sossessesssssssssessessesnes 4,989,800 5,000,000

96033C AA 0|WESTR 2016-1A A ABS SSNR 3.50 12/20/2028 .| 04/22/2016.... | AMHERST SECURITIES CORP... 12,953,281 | ..o 13,000,000

96033C AB 8|WESTR 2016-1A B ABS MEZ 4.50 12/20/2028.. .| 04/22/2016.... | AMHERST SECURITIES CORP 7,949,062 8,000,000

960410 AC 2|WESTJET AIRLINES 3.50 06/16/2021 .106/13/2016.... | MORGAN STANLEY ......cccoouiriirirririiiiriiriesieresessesisssisessssssesssesessenns . ...7,989,120 8,000,000

961214 CX 9|WESTPAC BANKING 2.85 05/13/2026 . [ 05/09/2018.... | CITIGROUP........ccouiimieiemeeieriseessesssesse st ees st enssnens | sbsesissessssssesss st ssssnsssnentes | cesnessssissessnsssenssenes 7,968,960 8,000,000

961747 AC 8 |WESTW 2007-2A C CLO MEZ FLT 04/25/2022... .105/12/2016.... | BANC OF AMERICA SECURITIES 2,378,125 2,500,000

984851 AD 7|YARAINTL SA 3.80 06/06/2026 06/01/2016.... | JP MORGAN SECURITIES INC.......covtruurrmrirrireeseeisessesiesessessesssssssssssessessssessssssssssssssssssssnes | sosssssesssssssessesssssssssssnsssnesins | sonesssssessssssssessnenes 7,967,680 8,000,000

BL1857 02 O|WESTERN DIGITAL TL B 1L L+550 03/30/2023..... .103/30/2016.... | Private PIacement............ccoccvuerriverririeriiereieseeeseiieseieeseionns ...7,275,000 7,500,000

BL1857 02 O[WESTERN DIGITAL TL B 1L L+550 03/30/2023..... .1 03/31/2016.... | Private Placement...........cccvrveririerieriieirisiseiiesiesiesessenns (7,275,000) | .oooeerereiiniiines (7,500,000)

BL1871 62 5|CABLE & WIRELESS TL B1 L+475 12/02/2022 02/24/2016.... | BANC OF AMERICA SECURITIES, . (931,779) (945,000)

BL1871 62 5|CABLE & WIRELESS TL B1 L+475 12/02/2022 . 02/25/2016.... [ MORGAN STANLEY.......ccoviriimiiierersisiresisisessisesssssesessssisssesss s (399,179) (405,000)

BL1871 64 1|CABLE & WIRELESS TL B2 L+475 12/02/2022 R 02/24/2016.... | BANC OF AMERICA SECURITIES. s | s 906,113 | oo 945,000

BL1871 64 1|CABLE & WIRELESS TL B2 L+475 12/02/2022 R 02/25/2016.... [ MORGAN STANLEY.......ccoovuimriiiiriirniieeeeiesiies s 388,592 | ..coovvciianns 405,000

C9413P AT 0|VALEANT PHARMA TL A3 L+325 10/20/2018..... A 04/11/2016.... | Private PIaCeMENt.........cc.evererereeiirireriesireeeceiseissesieesienienes 3,192,198 3,299,429

G0014F AB  9|AABS 2013-1 A ABS SNR 4.875 01/15/2038..... | Fe 06/15/2016.... | STIFEL NICOLAUS........tiutitueiesiersesesstessssesssessens sttt | sbsssessenssensssens s ssnssnnsesnsns | eesssssssessssssnssssnssenes 7,341,771 7,341,771
3899999. Total Bonds - INAUSTIAl NG MISCEIIANEOUS..............eueiieiieieiiiieiiiiietei ettt ettt ettt esetessseessesesetetsesesesessesesesssesassesesessssesesassesess | seetsesesessssesessssesessssesesessesesesstsesesassesesessesesesassesesassesesessssesesssesessssesesessssesessesesesassesesessesesessssesessssesesessnsesesnsesessssesesasssesessnsesesasesesensnse | toesesesseessssssesanns 1,165,862,712 | ..ovovvrciiirinans 1,235,278,283 | ..o XXX
8309997, TOAI BONMS = PAN 3.ttt eitsse sttt 1811081888808 8 148 E 4084 S4E1 840 L8484 £ER£0EEHE0E LR E 100 Ho0E1HEEE LR f oL 4L 8 oLE 10 E L8 E AR ELE L0 £EEE1EEE LR E 08 £ R E 1L E L4881 E LR bbbt | serb st 1,240,443,963 | ..o 1,305,703,283 XXX
8399999, TOAI BOMGS....... s eitteseeisse st ettt es et 1 881888 LE £ £ L4484 E 84288 oeEEe0EeeE 840084088 £E8eeEEoeeEeeEEoeeEeeEseeEEseeEEe | oh41eEEEoeEE oL A eeEf oL A eLE Ao L8 eEE oL E 1oL LA 8oL E oL E 4oL E L8 eEEE 4oL E L8 eLE 4L E £ A8 E £ L4814 E ekttt | chtent sttt 1,240,443,963 | ...ooooviisriiniis 1,305,703,283 XXX
Common Stocks - Industrial and Miscellaneous

001743 AE 3|AMMC CLO 2016-18A SUB 0 05/26/28 R 04/20/2016.... | JEFFERIES & CO.....ouuviriiiiriieiieiieseieessseesssise bbbt bbbt sisssssnns | stnssissssnsssnsssnnes 17,159,114 XXX

001747 AE 4|AMMC CLO 2012-11A SUB 0 10/30/23 .105/18/2016.... | BANC OF AMERICA SECURITIES . ....61,250 XXX

00176K AC 7|AMMC CLO 2015-16A SUB 0 04/14/27 . .102/26/2016.... | JEFFERIES & CO.....covvvuevmrieriereeiseeiseisesseesseeseseseenns 1,400,000.000) XXX

03938L 11 2|ARCELORMITTAL-NY REG RTS...... R 03/14/2016.... | SPin Off 0393BLA0A...........ooouirmrirniiiiiesiieeise sttt | ceisnninas (400,000.000) | ....coovvveverrirnriiriiinns XXX

247361 70 2|DELTAAIRLINES INC L[ 06/27/2016.... | ISE GROUP.........couiieriirierierieiississrie e 28,000.000 932,439 XXX

524901 10 5|LEGG MASON INC......ccoovrerirririreirerieserenienisseenns [ 08/27/2016.... | IS GROUP.........coueieiiriiineiiesiseisseiseis e 19,500.000 | ..ooveeererncrrrcirerireianas 543,229 XXX

535782 10 6|LINNCOLLC.....cccoovmririrriririnnnne .| 04/2712016.... | EXChANGEM. ......oureemiiemriieirieiierieinsisieesieses s sseenienes 71,631.000 ....29,605 XXX

66704R 80 3|NORTHSTAR REALTY FINANCE CORP........ccccoosurvmurrnnns .1 06/27/2016.... | STRATEGAS RESEARCH.........cooirimeiiriirierieeiseesseissssessesssessssisssssssens 10,000.000 | . 111,152 XXX

66704R 80 3|NORTHSTAR REALTY FINANCE CORP.........ccccecoiirririrrireieienieieieissiesssee i sssssssesssssssssens | soessesnes 06/30/2016.... | STRATEGAS RESEARCH..........cooiiiiiiieieieiecieie ettt sssssssse st s ssssesenss | sesssnsnns 1,820.000 | ovovvevrereieiieieeiie 20,252 XXX

76155G 20 6|REVOLUTION LIGHTING TECHNOLOGIES INC NPV .1 05/03/2016.... | Private PlaCeMENt.........c.ovvuurreririerierisceierisesisesieseesieseseeans 361,250.000 XXX

G30401 10 6|ENDO INTERNATIONAL PLC 04/05/2016.... | STIFEL NICOLAUS.........coomiiriimiireiineiseiiesises s esssenas 23,750.000 . XXX

G30401 10 6|ENDO INTERNATIONAL PLC 04/11/2016.... | STRATEGAS RESEARCH..........cooomiiiiririiriiisiinsiiesieseesissisesie s 19,000.000 ..495,098 XXX

G30401 10 6|ENDO INTERNATIONAL PLC 05/06/2016.... | RAYMOND JAMES & ASSOCIATES . 23,750.000 ..374,462 XXX

G30401 10 6[ENDO INTERNATIONAL PLC 05/06/2016.... | STIFEL NICOLAUS........ccviuiiriirnnieierisisiesie s 23,750.000 ..380,238 XXX

G30401 10 6 [ENDO INTERNATIONAL PLC Frovi 05/11/2016.... | DEUTSCHE BANK ... ccoutiiiiruirsenessessssssssssens s st sns sttt ssssnsssssssnsnnses | aossesssna 80,750.000 | ..o 1,180,452 XXX
9099999. Total CommOon Stocks - INAUSEHAl BN MISCEIIBNEOUS. ... ... cuureirstiss et erts s eess s es 81 s8££ b e £8 £ E 8488 EE s L8 EE b E R b EE L E £ E b £E L E b E bbb 23,823,918 XXX
9799997. Total Common Stocks - Part 3. 23,823,918 XXX
9799999, TOAl COMMON SOCKS........co.cuevveiecteieieiteteictetete ettt ettt ettt ettt ctet et saetesesaeaesessssebesessseessesesessesaesanse  aetessssesessssssesassssesessssesas  satsesessssesesssnssesassssesssssssesassssesassssesessssse et s setebsassesessesetessastesansnsesesanestanan 23,823,918 XXX
9899999, Total Preferred aNd COMMON SHOCKS. ... .. vuieriieititrsisssesserestesessssesssssesssesesssssessess e esssessens s ess e st et essansentee | festesessseesensseseesasesessans 4481001 e08aeEoeEeeE oo e et E L8088 oE ko0 E L840 E 08404 E 8440848108814 E 1048 E o E 108t 23,823,918 XXX
9999999. Total Bonds, Preferred @and COMMON SIOCKS..............ceiuiiiiiirieiirieeieiisiieeieiieeiet ettt esistes | etiesseessessesssessesaet e esiees | eeietesesseeseesee et ee e e st st eesee s e e e e R see et e et e e e Rt b ettt s it eni s eniens | toneiessesssssenereres 1,264,267,880 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....3.
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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
1 12 13 14 15

E
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.CV. Change in 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 Recognized (11+12-13) B./A.C.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..........cccccoeuvruunen | . | 06/15/2016. | MBS Paydown 9,672 9,672 9,800 9,774 (111) (111) 9,672 (0) (1)) [— 181 | 02/01/2039.... | T.cevereeee
31371K LU 3|FNCL 254239 PT 6.50 3/01/2032..............ccccoouereueueuceee. | . | 06/25/2016. | MBS Paydown 529 529 612 599 (58) (58) 529 0 15 103/01/2032.... | 1............

31388T QZ  9|FNCL 614372 PT 7.0 1/01/2032......cvvveverrrerrerririnnenns . | 06/25/2016. | MBS Paydown. 8,039 8,039 9,198 9,017 (989) (989) 8,039 (U I 189 [01/01/2032.... [ 1.ccovvvenece
31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039 . | 06/25/2016. | MBS Paydown. 3,905 3,905 3,958 3,958 (60) (60) 3,905 0 67 [02/01/2039....
362960 FT  7|GN 692378 PT 4.50 02/15/2039 . | 06/15/2016. | MBS Paydown. 6,432 6,432 6,511 6,495 (67) (67) 6,432 0 99 [02/15/2039..
362967 DP 5| GNSF 700410 PT 5.00 03/15/2039. . | 06/15/2016. | MBS Paydown 403 403 414 410 (3) 3) 403 0 8 [03/15/2039....
383739 N8 8| GNR2001-17 PG PAC 6.50 4/20/31..........cccccooeeerererec . | 06/20/2016. | MBS Paydown. 5,164 5,164 5,387 5,296 (111) (111) 5,164 [V 142 | 04/20/2031.... | 1.............
38373W  5C 8| GNR 2002-33 PG PAC 6.50 5/20/32.........ccovommerrrernenens . | 06/20/2016. | MBS Paydown. 21,849 21,849 23,065 22,590 (618) (618) 21,849 0 606 |05/20/2032.... | 1...coeveveees
38373W  GY 8| GNR 2002-19 PG PAC 6.45 3/20/32...........occoverrrrrerenens . | 06/20/2016. | MBS Paydown. 18,194 18,194 19,163 18,784 (517) (517) 18,194 (1] I 487 | 03/20/2032... | 1.
649085 AA 5| NEW VALEY GEN 115.572 05/01/20... . | 05/01/2016. | Sinking Fund Redemption 223,054 223,054 260,596 243,816 (2,871) (2,871) 223,054 0 6,214 | 05/01/2020....
690353 XM 4| OVERSEAS PRI INV 3.59 12/15/203! . | 06/15/2016. | Sinking Fund Redemption ...114,286 14,286 0 0 2,051 | 12/15/2030..
83190A AB 9| SBA POOL 523402 6.54 PT 01/20/2035 . | 06/15/2016. | MBS Paydown. 31,256 30,752 (2,696) (2,696) 0 900 |01/20/2035....
0599999. Total Bonds - U.S Government e 439,633 | 439,633 | .o 484,247 | ..o 465,777 (8,102) 0 (8,102) 0 0 (0) [(O) . 10,961 XXX
Bonds - U.S. States, Territories and P

13063A 5D 2 I CA ST TAX VAR PURP 5.95 04/01/2016........cccoovvveennes | . l 04/01/2016. | MAUIY. ...vooovvvveenernieesernrissernnsssnrens | cerereessesmnesssemsesssnnees | oseresenns 2,000,000 2,000,000 2,010,120 2,000,432 (432) (432) 2,000,000 0 [ s 59,500 | 04/01/2016.... | 1FE........
1799999. Total Bonds - U.S. States, Territories and Possession: <erer2,000,000 | ...........2,000,000 2,010,120 2,000,432 (432) 0 (432) 0 2,000,000 0 0 0 [ s 59,500 XXX XXX
Bonds - U.S. Special Revenue and Special A

01170R DA 7 [ALASKA HSG A 2.80 12/01/2026.............cccccoeeevererennn. | . | 06/01/2016. | Partial Call 5,000 5,000 5,000 5,000 0 5,000 (] IO 112 | 12/01/2026....
01170R DA 7 |ALASKA HSG A 2.80 12/01/2026...................c.cc0e..... | . | 06/01/2016. | Sinking Fund Redemption 565,000 565,000 565,000 565,000 0 565,000 0 12/01/2026....

041083 VB 9|ARSTDEV FIN SFM A 3.10 07/01/2043....................... | . | 06/01/2016. | MBS Paydown 243,595 243,595 243,595 243,595 0 243,595 0 | cead 3,447 | 07/01/2043....

09089T  AY 7 |BIRMINGHAM AL B 6.00 04/01/2022...............ccocceeerneee. | . | 04/01/2016. | Sinking Fund Redemption 95,000 95,000 95,000 95,000 0 95,000 0 2,850 | 04/01/2022

130333 CA 3| CAHSGFIN AGY A2.90 02/01/2042...........cccccrcenuunnee | . | 06/01/2016. | MBS Paydown 263,046 263,046 263,046 263,046 0 263,046 0 | v 3,404 |02/01/2042....

130333 CB 1| CAHSG FINAGY B 2.90 02/01/2042.... . | 06/01/2016. | MBS Paydown. 320,884 320,884 320,082 320,192 347 347 320,884 0 | vt 4,108 |02/01/2042....

196479 XM 6|COHSG & FIN A TXB 3.193 11/01/202 . | 05/01/2016. | Partial Call 40,000 40,000 40,000 40,000 (0) (0) 40,000 0 655 |11/01/2027....
25477P NF 8| DCHSG FIN AGY A REF 3.875 06/15/2045.................. . | 06/15/2016. | MBS Paydown 42,462 42,462 42,462 42,462 0 42,462 0 686 |06/15/2045....

296122 UT 9| ESCAMBIA CNTY FL SFM A 2.85 11/01/2038.............. . | 06/01/2016. | MBS Paydown. 21,000 21,000 21,000 0 21,000 0 58 [11/01/2038....

312903 MA 2 |FHR119H7 PAC 7.5 1/15/2021......cvvvvrerrrirrerrrirnenns . | 06/15/2016. | MBS Paydown. 521 521 521 521 0 521 0 17 101/15/2021.... | 1o

312909 3W  2|FHR 1250-J PAC17.00 5/15/2022...............ccccourveecennnnnn | . | 06/15/2016. | MBS Paydown. 811 811 831 815 (3) (3) 811 0 24 105/15/2022.... | 1.cvvvere..

312915 QG 9|FHR 1491 | PAC 7.50 4/15/2023.... . | 06/15/2016. | MBS Paydown. 8,351 8,351 8,853 8,513 (105) (105) 8,351 0 257 | 04/15/2023....

313398 P7  8|FHR2334 TD PAC 6.5 7/15/2031.. . | 06/15/2016. | MBS Paydown 3,340 3,340 3,494 3,434 (56) (56) 3,340 0 99 | 07/15/2031....

313399 PS  0|FHR 2347 VP PAC 6.5 3/15/2020.........cocvvvvrvrrrrrrrrrrrrcns . | 06/15/2016. | MBS Paydown. 12,881 12,881 13,605 13,061 (119) (119) 12,881 0 343 |03/15/2020.... [ 1...oovvvveees
31339D 2V 9[FHR 2418 MB SEQ 6.0 2/15/2022..........cocormverererereeens . | 06/15/2016. | MBS Paydown. 16,967 16,967 18,065 17,292 (195) (195) 16,967 0 | correi 423 | 02/15/2022... | 1..vvverenee
313390  QZ 4 |FHR 2416 PG PAC 6.0 2/15/2022...........cooccoovvverrercrenene . | 06/15/2016. | MBS Paydown. 75,919 75,919 81,465 77,267 (820) (820) 75,919 (] IO 1,891 [02/15/2022.... | 1.............

313373 BU  1|FHR 1644 K PAC 6.75 12/15/2023..............cccce0e0eeereccreo. | . | 06/15/2016. | MBS Paydown. 15,184 15,184 16,605 15,619 (335) (335) 15,184 (VN R 425 | 12/15/2023.... | 1.............
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027... . | 06/15/2016. | MBS Paydown 8,759 8,759 9,082 8,898 (93) (93) 8,759 0 212 |09/15/2027....
3133TC  HE 1 |FHR2018 PG PAC 6.35 1/15/2028 . | 06/15/2016. | MBS Paydown. 2,609 2,609 2,753 2,680 (39) (39) 2,609 0 68 |01/15/2028..
3133TD  3A 2 |FHR2037 HB SEQ 9.0 3/15/2028.. .| 06/15/2016. | MBS Paydown 5,333 5,333 5,832 5,604 (168) (168) 5,333 0 [ oo 199 |03/15/2028....
3133TH S8  1|FHR 2118 PE PAC 6.50 1/15/2029..........ccoovvvcrervricrenns . | 06/15/2016. | MBS Paydown. 23,180 23,180 24,337 23,789 (523) (523) 23,180 0 562 |01/15/2029.... | 1.............
3133TS  F2  4|FHR 2303 CK SCH 6.0 4/15/2031...........cccoeeeeccerrrrrcrcrs . | 06/15/2016. | MBS Paydown. 14,555 14,555 15,031 14,816 (250) (250) 14,555 0 364 |04/15/2031.... [ 1..ocovvveeees
3133TU 87 4| FHR 2357 QH PAC 6.50 9/15/2031.......coeveurrvererircirs . | 06/15/2016. | MBS Paydown 16,159 16,159 16,946 16,638 (465) (465) 16,159 L] IO 466 | 09/15/2031.... [ 1.ccvvvenee
31340y DB 2|FHR88-12 A PAC 9.25 11/15/2019 . | 06/15/2016. | MBS Paydown. 31 31 34 31 (16) (16) 31 0 1| 1115/2019....
31340Y KF 5| FHR 31-E PAC 7.55 5/15/2020.. . | 06/15/2016. | MBS Paydown. 450 450 402 450 0 450 0 17 | 05/15/2020..
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31358F M5  5|FNR1991-12H PAC 7.0 2/25/2021..........cccc0ooeooeeeoeceeee | . | 06/25/2016. | MBS Paydown. 750 750 788 756 (1) (1) 750 0 22 | 02/25/2021.... [ 1.eoovvvveees
31358G 5J 2| FNR91-65Z ZX 6.50 6/25/2021........ccoovvveeerrirerirerrinens . | 06/25/2016. | MBS Paydown 2,432 2,432 2,651 2,740 (137) (137) 2,432 0 66 | 06/25/2021.... | 1.covvnecee
31358K DY 1 |FNR1991-G36 ZBX 7.00 11/25/2021............cccc0e0ererercc . | 06/25/2016. | MBS Paydown. 2,101 2,101 2,439 2,275 433 433 2,101 0 62 | 11/25/2021.... [ 1..ooovvveees
31358N  H3 9 [FNR G92-29 J SCH 8.00 7/25/2022..........covvomverrrirrernns . | 06/25/2016. | MBS Paydown. 6,262 6,262 6,335 6,253 0) (0) 6,262 0 07/25/2022.... | 1.covvvieenns
31358N M5 8 |FNR92-119Z ZX 8.00 07-25-22..... . | 06/25/2016. | MBS Paydown. 3427 3,427 3,456 3,479 4,154 4,154 3427 0 07/25/2022....
31358 EE 3| FNR1992-117 M PAC 7.0 7/25/2022. . | 06/25/2016. | MBS Paydown. 4,400 4,400 4,721 4,492 (27) (27) 4,400 0 07/25/2022....
31358Q ZE 8| FNRG92-59 D TAC 6.0 10/25/2022.. . | 06/25/2016. | MBS Paydown 1,390 1,390 1,486 1411 9) 9) 1,390 0 35 | 10/25/2022.
31358R Y7 2| FNRG92-66 KB PAC 7.0 12/25/2022.............ccoveeeeeeeeee. | . | 06/25/2016. | MBS Paydown. 11,439 11,439 12,412 11,701 (137) (137) 11,439 0 343 [12/25/2022.... [ 1...covvveees
31359D  H5  5[FNR 1993-155 PJ PAC 7.0 9/25/2023...........ccoverrrerrennns . | 06/25/2016. | MBS Paydown. 20,330 20,330 22,507 21,001 (341) (341) 20,330 0 588 |09/25/2023.... | 1...oevvueee.
31359H NW 0| FNR 1994-63 PK PAC 7.0 4/25/2024.......cc000c0..00nrvvrrrs . | 06/25/2016. | MBS Paydown. 6,183 6,183 6,832 6,397 (135) (135) 6,183 0| s 177 | 04/25/2024.... (1..........
31359L  ZF 5 |FNR1995-19 ED SEQ 6.50 1/25/2022.. . | 06/25/2016. | MBS Paydown. 2,880 2,880 3,078 2,935 (33) (33) 2,880 0 78 |01/25/2022.
31359N  2W 0 FNR 1997-19 PG PAC 7.0 4/18/2027 . | 06/18/2016. | MBS Paydown. 6,353 6,353 6,846 6,452 (62) (62) 6,353 0 04/18/2027..
31359V GF  4|FNR 1999-1 PJ PAC 6.50 2/25/2029. . | 06/25/2016. | MBS Paydown. 35,621 35,621 37,882 36,764 (976) (976) 35,621 0 02/25/2029....
313602 GQ  1|FNR1988-25B SCH 9.25 10/25/2018............cccoecuuneree | . | 06/25/2016. | MBS Paydown 1,193 1,193 1,182 1,193 0 1,193 0 10/25/2018....
313603 BQ 4 |FNR1989-79 D PAC 9.0 11/25/2019.........cccoovvccevennnn | . | 06/25/2016. | MBS Paydown. 2,954 2,954 3,275 3,002 (40) (40) 2,954 0 98 | 11/25/2019....
3137BL AR 9| FMMV MO036 A 4.16 12/15/2029..........cevvrvvrrvereirrercreiens . | 06/15/2016. | Partial Call rerirennenn 100,000 | s 100,000 | ..oooovvvuneee 102,750 | coovvvenees 102,683 (2,683) (V1) (N T 100,000 0 2,063 | 12/15/2029....
313921 JK 5| FNR2001-57 PD PAC 6.50 10/25/2031. . | 06/25/2016. | MBS Paydown. 9,940 9,940 10,481 10,263 (304) (304) 9,940 0 245 |10/25/2031....
31392B SC 1 |FNR2002-6 L SEQ 6.0 2/25/2032. . | 06/25/2016. | MBS Paydown. 3,496 3,496 3,636 3574 (18) (18) 3,496 0 88 |02/25/2032..
31392C  EM 2| FNW02-W2 AF5 SEQ HEL STP 6/25/3 . | 06/25/2016. | MBS Paydown 10,597 10,597 10,177 10,049 398 398 10,597 0 300 |06/25/2032....
31392E  PC  8|FNR2002-58 PG PAC 6.0 9/25/2032................ccccocoeeo.. | . | 06/25/2016. | MBS Paydown 42,363 42,363 44,649 43,637 (1,167) (1,167) 42,363 (V) R 1,052 | 09/25/2032.... | 1.............
31392K  5C 6 [ FHR 2455 GK PAC 6.50 5/15/2032...........ccccoconevueunnneee | . | 06/15/2016. | MBS Paydown. 63,598 63,598 67,631 65,948 (2,184) (2,184) 63,598 0 | cveres 1,668 |05/15/2032.... | 1.....cccecec.
31392K LR 5| FHR 2450 PH PAC 6.0 5/15/2022............cccoouverrevunenene | . | 06/15/2016. | MBS Paydown ceeerrennn 143,498 | 143,498 | ........cc.... 153,143 | oo 146,360 (3,142) (I A (RN [ 143,498 0 3,669 | 05/15/2022.... [ 1....cvenv.
31392M  5R 9| FHR 2448 TX PAC 6.0 5/15/2032............cconuuvreesnunnnne | . | 06/15/2016. | MBS Paydown. 21,591 21,591 22,680 22,211 (422) (422) 21,591 0 541 |05/15/2032.... | 1..cvevereees
31393X  VH 7| FNW 2004-W3 A6 PAC 5.50 5/25/2034. . | 06/25/2016. | MBS Paydown. cereveennnn 106,991 706,991 677,386 694,782 7,353 7,353 706,991 0] e 18,081 | 05/25/2034....
31395X  3F  0|FHR 3018 UG PAC 5.50 10/15/2034..... . | 06/15/2016. | MBS Paydown. 30,532 30,532 29,788 30,234 146 146 30,532 0 689 |10/15/2034....
34074M  JB 8| FLHSGFIN CORP A 2.80 07/01/2041.............ccccceeeoeee. | . | 06/01/2016. | MBS Paydown. 218,262 218,262 218,262 218,262 0 218,262 0 2,667 | 07/01/2041....
34074M  JC 6 |FLHSGFIN B TXBL 2.80 07/01/2041............c.oooereernnenn | . | 06/01/2016. | MBS Paydown. 206,820 206,820 206,820 206,820 0 206,820 0 | v 2,430 |07/01/2041....
34074M  ND  9|FLHSG FIN TXBL REF 13.125 07/01/2037.................. | . | 06/01/2016. | MBS Paydown. 350,970 350,970 350,970 0 350,970 (U P 1,218 |07/01/2037....
407271 GN 9| HAMILTON ECONKING 5.97 06/01/2016.................... . | 06/01/2016. | Maturity. revverennnn 185,000 | s 155,000 | ..oovveeeee 155,000 | ....occcceeee. 155,000 0 (VN SRRSO ISV 155,000 ([ [ 4,627 |06/01/2016....
45201L  8S  5|ILHSG DEV E 6.537 01/01/2033....... o | 08/13/2016. | Call.....oooovveeeeeveeiviviiiiiiisisisisisssisissinninens | roverssssssssssssssssssssssenns | cessis 1,830,000 | ..........1,830,000 | ......... 1,901,370 | ..........1,851,061 (21,061) (VA IVCHD N IR IO 1,830,000 0 113,646 | 01/01/2033....
45201Y YL  5|ILHSG DEV AUTH B 2.75 06/01/204: . | 06/01/2016. | MBS Paydown 341,666 341,666 330,989 331,212 6,309 6,309 341,666 0 3,938 | 06/01/2043....
462467 NW  7|IASTFIN SF MTGE SER 32.90 2/01/2042................... .| 06/01/2016. | Partial Call 225,000 225,000 223,708 223,796 1,204 1,204 225,000 (VN RO 2,784 |02/01/2042....
49130T  PS 9| KYHSG CORP A 3.00 11/01/2041.........ccoecvveerevverenennn | . | 06/01/2016. | Partial Call cerireeneenn 170,000 | i 170,000 | .coccovvvnneee 170,000 | .coovvonees 170,000 LU [OOPOPRRRTOR PPN 170,000 0 | ceread 2,188 |11/01/2041....
49130T  PT 7| KYHSG CORP B 3.00 11/01/2041..........ccccooceeevveeeeenn | . | 06/01/2016. | Partial Call 290,000 290,000 290,000 290,000 0 290,000 0 3,613 | 11/01/2041....
57586N  RP 8| MASS HSG FIN AGY A 3.495 12/01/2023..................... | . | 05/01/2016. | Partial Call 5,000 5,000 5,000 5,000 0 5,000 0 2 [12/01/2023....
57586N RQ 6| MASS HSG FIN AGY A 4.145 12/01/2027. . | 05/01/2016. | Partial Call. 20,000 20,000 20,000 20,000 0 20,000 0 11 [12/01/2027.....
57586N  RR 4| MASS HSG FIN AGY A 4.786 12/01/2032. . | 05/01/2016. | Partial Call 5,000 5,000 5,000 5,000 0 5,000 0 3 [12/01/2032....
57586N  UR 0 [MA ST HSG FIN A 4.375 01/15/2046..... . | 06/15/2016. | MBS PaydOWN..........cvvvevmcrevercrenernens | coverreenssseseessesnennnenes | eeveves 11,932,203 | ........ 11,932,203 | ........ 11,978,646 | .......11,975,655 | ..cocceivivriierii ceerrerrenene(83,330) | oo 2(43,330) [ v | e 11,932,203 0| 168,917 | 01/15/2046....
60416Q FW 9| MN HSG FIN REF 2.70 09/01/2041..........coovvvecvervrirrenns . | 06/01/2016. | MBS Paydown. 272,358 272,358 265,550 265,660 2,737 2,737 272,358 (0 [ 3,106 |09/01/2041....
60636Y MJ  7|MO STHSG DEV REF SER 14.20 01/01/2040............. . | 06/01/2016. | MBS Paydown. 32,705 32,705 32,705 32,705 0 32,705 0 573 | 01/01/2040....
60636Y ML 2| MO HSG DEV REF TXBL 2 3.875 10/01/2036............... . | 06/01/2016. | MBS Paydown 32,343 32,343 32,343 32,343 0 32,343 0 523 |10/01/2036....
60637B  FA 3| MISSOURIHSG DEV C 2.97 08/01/2036.. . | 06/01/2016. | MBS Paydown. 0 143,773 (V) R 1,839 | 08/01/2036....
647200 2G 8| NM MTGE FIN B TXBL 2.75 08/01/2035. . | 06/01/2016. | MBS Paydown. 0 80,316 0 2,386 | 08/01/2035....
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64966N  AA  5|NYCNY HSG DEV REV 5.60 12/01/2021..............cccceo.. | . | 06/01/2016. | Sinking Fund Redemption covvrrnnnneen 165,000 | oo 165,000 | coovvvverene 172,354 | oo 167,679 (318) ((CHE:) N N ISV 165,000 (N R 4,620 |12/01/2021.... | 1FE.......

649705 JJ O[EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)........c..cceeee . | 06/11/2016. | Sinking Fund Redemption 515,569 515,569 508,819 509,952 1,365 1,365 515,569 0| e 18,814 | 09/11/2018.... [ 2....cenvee

64972C  BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036....................... | . | 06/15/2016. | MBS Paydown. 554,243 554,243 554,243 554,243 0 554,243 06/15/2036....

67178K  AA 8| OAKRIDGE IND DEV 5.78 12/15/32........ccccevvecrruunneee | . | 06/15/2016. | Sinking Fund Redemption 28,894 27,108 27,359 1,505 1,505 28,894 12/15/2032....

677377 2N 2| OHHSG FIN AGY 17.50 07/01/2035............ . | 04/01/2016. | Partial Call. 2477 2,477 2,477 0 2,477 07/01/2035....

686087 MP 9| ORHSG & CMNTY SVCS C 2.891 07/01/2033. . | 04/01/2016. | Partial Call 1,130,000 0 ,130,000 07/01/2033....

762217 AL 3| RIHSG SER 64-T 5.00 10/01/2028............... .|. | 04/01/2016. | Partial Call ...455,000 | ... 0 ..455,000 10/01/2028....

76221T  DH 9| RIHSG & MTG FIN TXB 2.913 10/01/2039.................. . | 06/23/2016. | Partial Call v 165,000 | oo 165,000 | covvvvveree 165,000 | ..oovovevenens 165,000 0 [ oo | v 165,000 10/01/2039....

882750 NE 8| TXHSG & CMNTY AFFAIRS 2.875 07/01/2041............ . | 06/01/2016. | Partial Call 250,000 250,000 249,761 249,776 224 224 250,000 (0) 07/01/2041....

88275F  NU 9| TEXAS ST DEPT OF HSG A 3.20 09/01/2039............... | . | 06/01/2016. | Partial Call 235,000 235,000 235,000 235,011 (1) (11) 235,000 09/01/2039....

928120 Q3 5| VA ST HSG DEV D 4.30 12/25/2043 . | 05/25/2016. | MBS Paydown. cevreeneenn 116,596 | i 116,596 | ..ocovvvnee 116,596 | ..ocvveen 116,595 (U [ RO N 116,596 12/25/2043....

928120 Q4 3| VAHSGDEV A3.50 10/25/2037. . | 06/25/2016. | MBS Paydown. 678,003 678,003 678,003 678,003 0 678,003 10/25/2037....

92812U XA 1|VA ST HSG DEV A 6.00 3/25/2038 . | 05/25/2016. | MBS Paydown. 81,249 81,249 87,546 87,107 1474 1474 81,249 03/25/2038....

92812U  XB 9| VIRGINIA ST HSG B 6.00 3/25/2038............ccccocoreuueeee | . | 06/25/2016. | MBS Paydown. cevreennnn 120,445 | L 120,445 | ..o 129,780 | .ecovvveneen 129,110 (1,637) (KT [P ROR N 120,445 0 03/25/2038....

92813T EE 6| VIRGINIA HSG AUTH SER A 3.25 08/25/2042.............. | . | 05/25/2016. | MBS Paydown. ceverrennen 22,376 | 422,376 | cooveerrrnn 422,205 | .............. 422,208 52 L5728 TR IR 422,376 0 08/25/2042....

93978X EQ 9| WAHSG FIN A REF TXBL 3.00 09/01/2040.................. . | 06/01/2016. | Partial Call 595,000 595,000 595,000 594,347 653 653 595,000 0 09/01/2040....

93978X ER 7| WAHSG FIN B REF TXBL 3.15 05/01/2041 . | 06/01/2016. | Partial Call. | 755,000 755,000 755,000 0 0 755,000 0 .10,041 | 05/01/2041....

3199999. Total Bonds - U.S. Special Revenue and Special t 5,722,623 ..25,722,623 ..25,845,599 5,409,784 0 (53,008) 0 (53,008) 0 25,722,623 0 (0) (0) ] oo 473,082 XXX
Bonds - Industrial and Miscell;

00077B  4W 0 |AMAC 2002-9 A30 NAS 5.75 12/25/2032...........ccc0c0... . | 06/25/2016. | MBS Paydown. 312 312 314 300 3 3 312 0 7 [12/25/2032....

000780 NL  6|AMAC 2003-12 2A SEQ 5.50 12/25/33.........ccoccvcrurmuneee . | 06/25/2016. | MBS Paydown 5,943 5,943 6,024 5,805 1M 1M 5,943 (U IO 144 | 12/25/2033....

00101  AH 9| ADT CORP 4.125 06/15/2023.............ccccovveerrrrveermrennnene | . | 05/03/2016. | Consent Fee. 20,000 0 20,000 0 06/15/2023

00101  AH 9| ADT CORP 4.125 06/15/2023.........ccoccoeeerreemmerreinsennes | - | 05/03/2016. [ MORGAN STANLEY......ooumrvicievnies [ cervrerermrerneemrisseennes | veevevns 1,852,500 | ..........2,000,000 | ........... 1,999,720 | ..........1,999,745 26 YL I S I 1,989,771 | i cerrenenne(137,271) | e (137,271) 06/15/2023....

00101 AH 9| ADT CORP 4.125 06/15/2023. . | 05/20/2016. | MORGAN STANLEY. v 1,862,500 | ...........2,000,000 | ..........1,999,720 | ...........1,999,745 125 125 creerenen 1,989,871 | rereeenn(127,371) | e (127,371) 06/15/2023....

001406 AA 5| DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40. . | 06/15/2016. | MBS Paydown. 75,000 75,000 75,000 75,000 0 75,000 0 02/15/2040....

001746 AA 4| AMMC CLO 2016-18A AL1 SSNR FLT 05/28................ | . | 06/15/2016. | SOCIETE GENERALE SEC. 5,594,750 5,600,000 5,582,500 418 418 5,582,918 | ..o | s 11,832 | ... 11,832 05/26/2028....

00175L  AB  8|AMMC CLO 2014-14A A2L FLT 07/27/26...........coveec... . | 05/17/2016. | RAYMOND JAMES & ASSOCIATES.. | coccccccceveresesscsrrones | veveeee 11,060,000 | ......... 11,200,000 | ......... 11,095,251 | .........11,105,895 2,092 2,002 | ovvveensessiininines | cevieen IR TV7°T: 7 cvnnrerenss(41,987) | oo (47 987) | v 163,553 | 07/27/2026....

001750 AA 6 [AMMC CLO 2011-9A E FLT 01-15-22.......ccccoccevevvrerenee | . | 04/08/2016. | CITIGROUP. 0 0| e 236,106 | 01/15/2022....

00176D AB 5| AMMC CLO 2013-13A A2L FLT 01/24/26...................... . | 04/22/2016. | RAYMOND JAMES & ASSOCIATES.. | ...covvvvvererciienereinns vere6,875,120 | ...........7,000,000 6,828,567 6,857,676 8,373 8,373 ceeen.0,866,049 9,071 9,071 83,043 |01/26/2026....

00192) AA 4 [APS2016-1 1A SEQ SSNR FLT 07/31/2057 RE. . | 06/27/2016. | MBS Paydown. 14500 | o | e, 14,500 | coovvvvevveener 461,944 (VN R 469 | 07/31/2057....

00213R  AA  1|ARLFR2012-1A A1 ABS FLT 12/15/2042 .| . | 06/15/2016. | MBS Paydown. ...105,787 | ... 205,787 | 105,787 0 ..105,787 0 969 | 12/15/2042....

00249E  AA  8|AAAIRCRAFT FIN 2013-13.596 11/01/2017................ .| 06/01/2016. | Sinking Fund Redemption v 146,463 | o 146,463 | .ooovvvee 146,463 | ....ooovveve 146,463 0 [ coovevevevevevsvssesenenes | s 146,463 (VN RO 2,195 | 11/01/2017....

00432C CW 9| ACCSS 2005-B A3 ABS SNR FLT 07/25/2035............... . | 04/25/2016. | MBS Paydown. rerireeneenn 161,326 | 161,326 | ..oocovvennee 148,823 8,094 8,094 | oo | v 161,326 0 | correi 403 | 07/25/2035....

00441y  AC 6| ACE 2006-OP2 A2B SEQ FLT 08/25/2036.................... . | 05/25/2016. | MBS Paydown. 71,016 71,016 62,228 71,016 0 71,016 (1] I 135 | 08/25/2036....

004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034...................... . | 06/25/2016. | MBS Paydown. v 178,884 | 178,884 | oo 144,470 | oo 136,681 (51,373) ((SHIRCT ) IR ISV 178,884 0 868 | 11/25/2034....

007036 GS 9| ARMT 2005-2 2A1 SEQ CSTR 06/25/2035... . | 06/25/2016. | MBS Paydown 189,973 | 189,973 | AT7,743 | s 177,379 3,703 3,703 ..189,973 0 2,239 | 06/25/2035....

007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035 . | 06/25/2016. | MBS Paydown. 23,330 86,033 89,215 3,392 3,392 23,330 0 340 |11/25/2035....

009089 AA  1|AIR CANADA 2013-1A 4.125 05/15/2025...... | | 05/15/2016. | Sinking Fund Redemption 71,542 71,542 71,542 71,542 0 71,542 0 | e 1,476 |05/15/2025....

00922K  AA 8| AIR2US 8.027 10/01/2019........ccccoovveevervvcvrerveccsennneen. | R| 04/01/2016. | Sinking Fund Redemption 75,630 75,630 74,118 74,890 120 120 75,630 10/01/2019....

009349  AF  8|AERLS 2007-1A G3 ABS FLT 05/10/2032..................... | R| 06/07/2016. | MBS Paydown. 305,682 305,682 287,245 304,369 U -3 OO coveiennnnnn(15,888) 305,682 05/10/2032....

009363 AQ 5| AIRGAS INC 3.65 07/15/2024...........covvvmerererrrerirrerinns . | 05/25/2016. | Consent Fee. 7,500 0 7,500 07/15/2024....

009503 AA 1| AIRSP 2007-1A G1 ABS SNR FLT 06/15/2032. .| R| 06/15/2016. | MBS Paydown. 52,003 52,003 42,317 46,283 52,003 06/15/2032....

009503 AB 9 |AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032.. .| R| 06/15/2016. | MBS Paydown. 374,420 374,420 320,379 328,785 374,420 06/15/2032....
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01310T AG 4 |ALBERTSON TL B-34.00 8/25/2019.........cccccccccccici | | 0612212016, [ PAYAOWN.....cooevevererireriririririiiisisiiiis [ covivivirivevesesssesesssssenns | v 1,140,000 | ..........1,140,000 | .......... 111,518 | 1,120,415 [ e JUSOROROOOOY 1 <113 T I LT I O N 1,140,000 (N IO 26,182 | 08/25/2019....
01310T AH 2| ALBERTSON'S LLC TL B4 L+450 08/25/2021............... | . | 06/22/2016. | PAYAOWN.........oervererirrniencrieriencriiens [ coriereiserieseiesesieenies | coereees 10,473,552 | ......... 10,473,552 | ......... 10,294,628 e 178,923 [ i [ s 178,923 | oo [ v 10,473,552 0| e 204,531 | 08/25/2021....
01448T AA 2| ALESC 5A A1 CDO SEQ SSNR FLT 12/23/2034........... . | 06/23/2016. | MBS Paydown. 65,609 65,609 52,227 52,240 e (19,838) [ oo ceeveennnn(19,838) 65,609 0 363 | 12/23/2034....
01448X  AA 3| ALESC 6A A1 CDO SSNR FLT 03/23/2035.........ccocconnee R| 06/23/2016. | MBS Paydown. 17,670 17,670 13,528 13,528 (7,347) (7,347) 17,670 0 97 [03/23/2035....
01448Y AB 9| ALESC 7A A1B CDO SSNR FLT 07/23/2035. . | 06/23/2016. | MBS Paydown. 56,853 56,853 49,107 49,173 (8,806) (8,806) 56,853 0 292 |07/23/2035.
014498 AB 5 |ALESC 14A A1 CDO SSNR FLT 09/23/2037. . | 06/23/2016. | MBS Paydown. 12,631 12,631 9,086 0,000) 12,631 0 30 [09/23/2037....
01449C AA 8| ALESC 8A A1A CDO SEQ SSNR FLT 12/23/2035. . | 06/23/2016. | MBS Paydown revreeneenn 145,289 | L 145,289 | ..ccvvree 110,965 77,006 9,523) | ovvvereinerirerrienes | v 145,289 0 612 |12/23/2035.
01449C AB 6 |ALESC 8A A1B CDO SEQ SSNR FLT 12/23/35............ . | 06/23/2016. | MBS Paydown. 227,014 227,014 | ..o 178,064 | ..oovovevee 178,428 (36,306) (36,306) 227,014 (V) R 1,141 | 12/23/2035....
01449T  AA 1| ALESC 9A A1 CDO SEQ SSNR FLT 06/23/2036........... . | 06/23/2016. | MBS Paydown. 9,723 9,723 7,098 3,022 correennene(183,811) [ s ceeen(183,811) 9,723 0 34 |06/23/2036....
01450A AA 8| ALESC 11AA1A CDO SEQ SSNR FLT 12/23/36.......... | R| 06/23/2016. | MBS Paydown 8,683 8,683 6,534 6,556 (29,253) (29,253) 8,683 0 41 [12/23/2036.
01450B  AA 6| ALESC 15A A1 CDO SSNR FLT 12/23/2037. . | 06/23/2016. | MBS Paydown. rerrenneenn 180,902 | i 180,902 | ..occovvvnnee 135,902 | .ccovvenen 135,841 32,060 32,060 [ .ooierierniiniiieis | i 180,902 0 12/23/2037....
02146P  AF 2| CWALT 2006-HY12 A5 NAS CSTR 08/25/2036. . | 06/25/2016. | MBS Paydown. 981,754 981,754 629,753 632,071 280,136 280,136 981,754 0 08/25/2036....
02146T AL 1 |CWALT 2006-24CB A11 SEQ 5.75 06/25/2036 .| 06/25/2016. | MBS Paydown 65,956 65,956 44,438 44,150 2,795 2,795 65,956 0 06/25/2036....
02146T AL 1| CWALT 2006-24CB A11 SEQ 5.75 06/25/2036............ . | 06/25/2016. | Pass-Through Loss. 10,019 6,750 0 0 06/25/2036....
02146T AL 1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036............ . | 06/27/2016. | Suspense Ledger Adj 1t ....102,703 0 [ o [ e | e | i 102,703 | ..o 102,703 | oo 06/25/2036....
02146T AL 1|CWALT 2006-24CB A11 SEQ 5.75 06/25/2036............ . | 06/30/2016. | Book Value Adjustment (VI [P RRO N 102,703 | .o rererreene(102,703) | s (102,703) | s 06/25/2036....
02376X AA 7| AMAIRLN 14-1 B 4.375 10/01/22.. . | 04/01/2016. | Sinking Fund Redemption cerrennnnn 119,285 | 119,285 | oo 119,285 | ......ccccc... 119,285 (VI [OPORTRROR EUPN 119,285 0 10/01/2022....
02377A  AA 6|AMAIRLN 14-1 A 3.70 10/01/26. . | 04/01/2016. | Sinking Fund Redemption 255,804 255,894 255,894 255,894 0 255,894 0 10/01/2026....
02554C AA 7 |AMER EAGLE NW HSG-A 4.97 12/15/1 . | 06/15/2016. | Sinking Fund Redemption 300,000 300,000 296,116 298,553 1,083 1,083 300,000 0 12/15/2018....
02554C  AE 9| AMER EAGLE NW HSG-B-WA 5.27 12/15/18............... . | 06/15/2016. | Sinking Fund Redemption 50,000 50,000 48,915 49,591 218 218 50,000 0 12/15/2018....
02660L AA 8| AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046.......... . | 06/25/2016. | MBS Paydown 20,891 20,891 15,669 13,665 63 63 20,891 0 10/25/2046....
02660T CS  0|AHM 2004-4 4A SEQ FLT 02-25-2045............cccoovvvvennr . | 06/25/2016. | MBS Paydown. ceeerrennen 193,679 | s 193,679 | oo 165,717 | wovvvrreneee 167,981 3,674 KT YZ: 3 RN IS 193,679 0 2,350 | 02/25/2045....
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045...........ccoovrerunerees . | 06/25/2016. | MBS Paydown. cevreennnn 154,033 | 154,033 | oo 134,201 | oo 137,023 7,031 AV I N I 154,033 0 | v 2,171 | 06/25/2045....
02660T EQ  2|AHM 2005-2 4A1 SEQ FLT 09/25/2045............. . | 06/25/2016. | MBS Paydown. cervviennnn 168,450 | e 168,450 | .............. 144,476 | .oovvreen 113,282 9,966 9,966 | .oovrirrrirerierrines | e 168,450 0| s 1,493 |09/25/2045....
02660V AE 8| AHMA 2005-1 3A11 SEQ SSNR FLT 11/25/203 .| 06/25/2016. | MBS Paydown 3,447 3,447 2,811 2,842 (1,810) (1,810) 3,447 0 13 | 11/25/2035....
02665U AA 3| AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36............ . | 06/17/2016. | MBS Paydown 89,921 89,921 90,660 90,447 (24) (24) 89,921 0 | cveres 1,418 |10/17/2036....
02665V AA 1| AH4R 2014-SFR1 A ABS SSNR FLT 06/17/2031.......... . | 06/17/2016. | MBS Paydown 33,472 33472 33,472 33,472 0 33472 0 200 |06/17/2031....
02665X AA  7|AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36............ . | 06/17/2016. | MBS Paydown. revreeneenn 148,826 | i 148,826 | ...ccoovuunee 150,367 96,948 (76) (L)) [T IS 148,826 0 2,092 | 12/17/2036....
02666A AA 6| AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45........ . | 06/17/2016. | MBS Paydown. cervrrennen 194576 | e 194,576 | ........c.cc 196,237 | oo 196,106 (62) {(C72 1 [FSPUTINR ISR 194,576 0 2,810 |04/17/2052....
02666B AA 4 |AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45... .| 06/17/2016. | MBS Paydown. 37,698 37,698 37,697 37,695 2) 2) 37,698 0 586 |10/17/2045....
026929 AA  7|AHM 2006-3 11A1 SEQ SSNR FLT 12/25/2046..... . | 06/25/2016. | MBS Paydown cevreeneeen 161,618 | 161,618 | .occvcveee 126,668 e THROT9 [ i [ i 11,079 | e | v 161,618 0 289 | 12/25/2046....
030728 RC 1 |AMSI2004-FR1W A6 SEQ STP 05/25/2034.................. . | 06/25/2016. | MBS Paydown. 89,204 89,204 86,528 87,281 330 330 89,204 (V) RS 1,851 | 05/25/2034....
03215P BN 8| AMRES 1997-1 A7 SEQ 7.61 03/25/27.........oooeverrvrercrnns . | 06/25/2016. | MBS Paydown. 12,914 12,914 12,900 12,914 0 12,914 0 396 |03/25/2027....
03215P DM 8| AMRES 1998-1 A5 SEQ STP 10/25/27.............ccooeeeeu. | . | 06/25/2016. | MBS Paydown 34,290 34,311 34,290 0 34,290 0 10/25/2027.....
03235T AA 5| ACEF 2014-1A A ABS 8.00 12/20/24..............cccocvcrercrcre . | 06/20/2016. | MBS Paydown. 93,117 93,117 93,117 0 93,117 0 12/20/2024....
034863 AD 2| ANGLO AMERICAN 4.45 09/27/2020........ R| 06/23/2016. | RBC CAPITAL MARKETS 3,970,000 3,999,040 3,999,493 48 48 3,999,540 (29,540) (29,540) 09/27/2020....
03512T AC 5| ANGLOGOLD HOLDINGS 5.125 08/01/2022 R| 06/23/2016. | MORGAN STANLEY. —A LX) coerenen 1,987,960 1,991,406 546 546 ,991,952 33,048 33,048 08/01/2022....
03512T AC 5| ANGLOGOLD HOLDINGS 5.125 08/01/2022 R| 06/30/2016. | BARCLAYS CAPITAL 3,060,000 3,000,000 2,981,940 2,987,108 857 857 2,987,965 | ..o | i 72,035 | ..............72,035 08/01/2022....
03763K  AB 2| AASET 2014-1 A ABS SNR 5.125 12/15/2029............... . | 06/15/2016. | MBS Paydown. e 134,615 | 134,615 | oo 134,615 | .o 134,615 (VI [OOSR VPN 134,615 0 12/15/2029....
03766K AA  1|AASET 2016-1A AABS SNR 4.875 03/17/2036............ . | 06/15/2016. | MBS Paydown. 262,500 262,500 258,758 131 131 262,500 0 03/17/2036....
038779 AA 2| ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45........... . | 04/30/2016. | MBS Paydown 17,500 17,500 17,500 17,500 (0) (0) 17,500 0 10/30/2045....
03938L AU 8| ARCELORMITTAL 5.50 03/01/2021.. 06/29/2016. | Cash Tender.........ccccccccceuceccesesesesiseie [ wovvvvvivivevssivssssssesssenns | v 7,376,250 | ...........7,000,000 6,954,990 6,973,618 26,382 26,382 | ..o | e 7,000,000 | ...oooovvveveeiviieiiinnns | v 376,250 | ........... 376,250 03/01/2021....
04249@ AD 3| ARMY & AIR FORCE 4.95 10/15/202 . | 06/15/2016. | Paydown 31,076 31,076 31,076 31,076 0 31,076 0 641 |10/15/2024..
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04544P  AD 1 |ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.................. . | 06/25/2016. | MBS Paydown. 301,754 301,754 | ..o 196,083 222,500 (20,164) (20,164) 301,754 07/25/2036....
048677 AA 6| ATLANTIC MARINE 5.535 06/01/2022..............cccooeoeee. | . [ 06/01/2016. | Sinking Fund Redemption 61,500 61,500 67,035 65,385 (3,571) (3,571) 61,500 06/01/2022....
05178R  AA 3| AURORA MILITARY 5.32 12/15/2020...........cccccvvvvvveneeer | - | 06/15/2016. | Sinking Fund Redemption v 100,000 | o 100,000 | covvvvvereee 102,180 | ..oovvvevere 101,191 (1,075) (GHOZ£5) 1 [ [P 100,000 12/15/2020....
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37.......... . | 04/26/2016. | MBS Paydown. rerireeneenn 135,163 | 135,163 | .ooccvvvi 124929 | .ccoviens 135,163 LV [OPPRRRRTOR VN 135,163 04/26/2037....
05531U  AF 7 |BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36...... .| 06/26/2016. | MBS Paydown 215,372 PALSR 72 161,529 | ..oovovevee 194,436 | coovooovererrrriennns crvrreennne 15,542 | e [ e 15,542 215,372 08/26/2036....
05531U AN 0| BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/3 . | 06/26/2016. | MBS Paydown. 296,134 296,134 289,471 289,680 4,462 4,462 296,134 06/26/2035....
05532C AN 9 |BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36. . | 06/26/2016. | MBS Paydown v 1,454572 | ... 1,454,572 | ... 1,367,297 | .. 1,398,040 | e e TB19 | i [ 47,619 [ oo conern 1,454,572 11/26/2036....
05532E  AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37........... | . | 06/27/2016. | MBS Paydown JRUNRY (<7 4% |- ISV 767,152 753,616 744,626 65,291 65,291 767,152 0| s 19,891 | 06/27/2037....
05532E BB 0|BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.............. . | 06/26/2016. | MBS Paydown. 250,547 250,547 246,789 248,356 879 879 250,547 0 6,582 |03/26/2036....
05532E CE 3| BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37........... . | 03/31/2016. | Book Value Adj 0 (6,554) 6,554 6,554 06/26/2037.....
05532E CE 3| BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37... . | 06/26/2016. | MBS Paydown. 223,448 223,448 59,309 | .o 113,266 80,183 80,183 223,448 0 | cnad 5,777 | 06/26/2037....
05532E CE 3| BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/3' . | 06/26/2016. | Pass-Through Loss. 21,365 0 6,554 (6,554) (6,554) 06/26/2037....
05532E  CP 8 |BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37... . | 05/26/2016. | MBS Paydown. v 186,415 | 186,415 | coovvvveve 180,706 | ..oooovevenen 186,416 0 [ coovevevererererenenenenes | v 186,415 (VN R 4,215 | 03/26/2037....
05532E  CP 8 |BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/37........... |. | 09/30/2014. | Book Value Adj 0 (584) 584 584 03/26/2037....
05532L AL 3 |BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36......... | . | 06/26/2016. | MBS Paydown. 267,233 267,233 265,229 266,488 728 728 267,233 (VN I 6,178 | 12/26/2036....
05532M  AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036.................. . | 06/26/2016. | Pass-Through Loss. (683,825) (5) (5) (683,825) 683,825 | ............ 683,825 | ..o 05/26/2036....
05532M  AG 2| BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036 . | 06/30/2016. | Book Value Adj 0 683,825 ceveenn(683,825) | ..........(683,825) | . .| 05/26/2036....
05532T  FD 9| BCAP 2010-RR1 3A13 SUB SSUP CSTR 12/35 . | 06/20/2016. | MBS Paydown. ...105,149 ...105,149 ...104,097 03,273 (2,595) (2,595) .105,149 0 12/20/2035....
05533C  BP  2|BCAP 2010-RR6 3A4 SEQ SSNR 5.50 10/26/3! . | 06/26/2016. | MBS Paydown. 585,740 585,740 533,024 574,348 2,601 2,601 585,740 0 10/26/2035....
05533C  MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035.............. . | 06/26/2016. | MBS Paydown. v 18977 | 169,717 | oo 152,745 | ..o 163,040 3,549 3,549 | ..o | s 169,717 0 11/26/2035....
05533F AK 7| BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035.................... . | 06/26/2016. | MBS Paydown 930,060 930,060 923,084 917,543 e 19,973 [ [ 19,973 930,060 0 12/26/2035....
05533F LR 0|BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36.......... . | 06/26/2016. | MBS Paydown. 891,602 891,602 855,938 865,902 rerrereneen 1B12 | [ e 14,512 891,602 0| e 12,788 | 02/26/2036....
05533G  CN  7|BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35........... . | 06/26/2016. | MBS Paydown. cevreeneenn 174,662 | i 174,662 | ...cccovueee 165,492 | ...ccoooveneee 166,988 258 258 | s | i 174,662 0 | v 4,361 |10/26/2035....
05533H AK  3|BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE. . | 06/27/2016. | MBS Paydown. 34,068 34,068 32,960 33,351 147 147 34,068 0 390 |09/27/2036....
05533N  DJ 0 |BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE... . | 06/26/2016. | MBS Paydown. v 143,196 | o 143,196 | coovvvveve 110,261 | wooovevevee 120,024 6,119 6,119 [ oo | v 143,196 0 11/26/2035....
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR01/36 RE....... |. | 05/26/2016. | MBS Paydown. e 459,415 | L 459,415 | .............. 404,285 | .............. 411,012 28,339 28,339 [ oo | v 459,415 0 01/26/2036....
055359 AC  7|BCRR 2009-12A1 SEQ SSNR CSTR 07/17/40............. | . | 06/17/2016. | MBS Paydown. 847,588 847,588 811,548 840,369 6,310 6,310 847,588 0 07/17/2040....
05536G  AJ 5| BCAP 2011-RR7 2A1 SEQ SSNR CSTR 3/37......cocoeere | . [ 06/26/2016. | MBS PAYAOWN........ocrvverecreverereiirnens | coverneresissersnsssesniinns | ceveveneees 133777 | e ABBTTT | 1,137,320 | ..........1,128,050 1,212 1212 | s | e 1,133,777 0 03/26/2037....
05536K  BL 0| BCAP 2011-RR9 5A1 SEQ SSNR CSTR 01/47............. |. | 06/26/2016. | MBS Paydown r 1,642,324 | 01,642,324 | 1,520,414 | 1,609,381 29,156 29,156 1,642,324 0 01/26/2047....
05539B  AD 6 |BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE.... . | 06/26/2016. | MBS Paydown. 91,994 91,994 84,060 87,937 (29,627) (29,627) 91,994 0 12/26/2037....
05540X BK 8 [BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE . | 06/26/2016. | MBS Paydown cereeiennnn 033,865 | i 633,865 589,495 636,824 8,523 8,523 633,865 0 05/26/2036....
05540X BQ  5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE....... |. | 06/26/2016. | MBS Paydown v 1,483,326 | .......... 1,483,326 | ... 1,305,327 | oo ,311,082 [ oo correrene105,19 | e | s 105,119 [ covvvvvvevevvvcvcvcvcnenes | s 1,483,326 0 11/26/2035....
05541D AU 0| BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE............. . | 06/20/2016. | MBS Paydown. 557,645 557,645 | .coovvunent 460,754 | ..o 483,919 4,023 4,023 557,645 0 11/20/2036....
055450 AJ  8|BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE........... . | 06/25/2016. | MBS Paydown. 263,370 263,370 235,058 235,058 5,394 5,394 263,370 0 02/27/2037.....
05567Y  AA 7 |BURLINGTON NORTH 4.967 04/01/2023.............cocvenene . | 04/01/2016. | Sinking Fund Redemption v 195,132 | 195,132 | covvveveree 195,132 | wooovvvevenen 195,132 0 [ coovevevevererereseninenns | s 195,132 0 04/01/2023....
05568D AA 2| BNSF RAILWAY CO 2006-3 5.342 04/01/2024. . | 04/01/2016. | Sinking Fund Redemption revirneneeen IB1TT0 | 151,770 | oo 146,701 | .covvvenne 148,770 218 AL ETIR O 151,770 0 04/01/2024....
05581J  AA 2 [ BNSF RAILWAY CO 3.442 06/16/2028. .| 06/16/2016. | Sinking Fund Redemption 94,033 94,033 94,033 94,033 0 0 94,033 0 06/16/2028....
057224 BC 0 |BAKER HUGHES INC 3.20 08/15/2021. . | 06/10/2016. | Cash Tender. 5,264,603 5,001,000 | ........... 4,989,276 | ..........4,993,944 7,056 7,056 5,001,000 263,603 | ............. 263,603 08/15/2021....
058927 AG 9 |BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036............... | . | 06/20/2016. | MBS Paydown. 60,917 60,917 48,634 (1,067) (1,067) 60,917 0 02/20/2036.
058927 AG 9| BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036............... |. | 06/20/2016. | Pass-Through Loss 26,474 0 0 02/20/2036....
058931 AD 8| BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.............. . | 06/25/2016. | MBS Paydown reen. 1,289,801 | .......... 1,289,801 918,831 900,436 e 18132 [ i [ s 181,132 [ s 1,289,801 0 32,913 | 03/25/2036....
058931 AD 8| BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036 . | 06/25/2016. | Pass-THIOUGH LOSS...............ccuuwwwmweinns [ wovvrmvmvnsnnnsnsnsnnnsnenenens [ covsssssssssssssssssssssnnes | coveeseeeeeees 181,294 0 0 03/25/2036....
058931 BL 9| BAFC 2006-3 5A8 SEQ 5.50 03/25/3 . | 06/25/2016. | MBS Paydown. 24,793 24,793 23,828 23,030 (641) (641) 24,793 0 556 | 03/25/2036....
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058931  BL 9| BAFC 2006-3 5A8 SEQ 5.50 03/25/36............ccccoemmurnrres . | 06/25/2016. | Pass-Through Loss 2,398 0 0 03/25/2036.... | 1FM........

059333 ZZ 0| BACKCOUNTRY.COM LIBOR+725 6/30/2020.............. . | 04/01/2016. | Paydown 15,625 15,625 15,469 15,429 196 196 15,625 0 | v 437 |06/30/2020.... | 2FE........

05946X  H7 1| BAFC2005-H 3A1 SEQ SSNR FLT 11/20/2035............ .| 06/20/2016. | MBS Paydown 305,866 305,866 276,032 2,609 2,609 305,866 (V) R 1,752 | 11/20/2035.... | 1Z...........

05946X  H7  1|BAFC 2005-H 3A1 SEQ SSNR FLT 11/20/2035............ . | 06/20/2016. | Pass-Through Loss. 10,409 0 0 11/20/2035.... | 1Z...........

05946X Y7  2|BAFC 2005-8 2A8 NAS SSNR 5.75 01/25/2036 . | 06/25/2016. | MBS Paydown. 398,457 398,457 392,231 391,389 553 553 398,457 0 9,669 |01/25/2036

05948K ZB 8| BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035 . | 06/25/2016. | MBS Paydown. 87,590 87,590 63,926 50,963 2,523 2,523 87,590 0 359 |05/25/2035....

05948K  ZB 8| BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035 . | 06/25/2016. | Pass-Through Loss. 3,950 0 0 05/25/2035....

05948K  ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035............cccvcervveeee . | 06/25/2016. | MBS Paydown. L AT9468 | 179,468 | oo 126,906 | ...ooovoveve 121,461 6,692 6,692 | ..o | e 179,468 0 656 |05/25/2035....

05948K  ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035............coovereennne . | 06/25/2016. | Pass-Through Loss. 0 0 05/25/2035....

05948X 58 6| BOAMS 2004-C 2A1 SEQ CSTR 04/25/34.................... . | 06/25/2016. | MBS Paydown. 40,720 40,442 2,339 2,339 45,817 0 546 | 04/25/2034....

05948X GY  1|BOAMS 2003-4 1A57 SEQ SSUP 5.50 06/33 . | 06/25/2016. | MBS Paydown. (900) (900) 112,468 0 3,065 | 06/25/2033....

05948X HA 2| BOAMS 2003-4 1A59 NAS SSUP 5.50 06/33, . | 06/25/2016. | MBS Paydown. ..109,160 2,173 2,173 ..106,888 0 2,913 | 06/25/2033....

05948X NE 7 |BOAMS 2003-5 2A4 |0 INV 07/25/2018.... . | 06/25/2016. | MBS Paydown. 803,125 (2,501) (2,501) 0 3,219 |07/25/2018....

05948X WD 9 |BOAMS 2003-8 1A13 NAS 5.50 11/25/33.......ccccoevvuuncee . | 06/25/2016. | MBS Paydown 2121411 | 2121411 | 2,135,665 | ........2,128,199 (6,369) (6,369) 2,121,411 0 | ces 48,571 |11/25/2033....

05949A  H8 6| BOAMS 2005-A 2A1 PT SNR FLT 02/25/2035.............. . | 06/25/2016. | MBS Paydown. 67,931 67,931 65,681 (124) (124) 67,931 (1] I 167 | 02/25/2035....

05949A H9 4| BOAMS 2005-A 2A2 PT SSNR FLT 02/25/2035............ . | 06/25/2016. | MBS Paydown. 84,833 84,833 82,607 (119) (119) 84,833 0 209 |02/25/2035....

05949C GW 0| BOAMS 2005-8 A9 PAC 5.50 9/25/35 .| 06/25/2016. | MBS Paydown 337,148 337,148 326,921 294,884 (779) (779) 337,148 0| 7,235 | 09/25/2035....

05949C GW 0| BOAMS 2005-8 A9 PAC 5.50 9/25/35 . | 06/25/2016. | Pass-Through Loss 51,759 43,021 0 0 09/25/2035....

05949C GW  0|BOAMS 2005-8 A9 PAC 5.50 9/25/35. . | 06/30/2016. | Book Value Adj 13,392 | e | i 13,392 0 09/25/2035....

05949C HM 1 [BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35........... .| 06/25/2016. | MBS Paydown 29,031 29,031 25,505 25,679 (6,293) (6,293) 29,031 0 338 |10/25/2035....

05949C HM 1 [BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35........... . | 06/25/2016. | Pass-Through Loss. 487 0 0 10/25/2035....

05949C KS  4|BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35............... . | 06/25/2016. | MBS Paydown. 8,957 8,957 7917 8,531 (181) (181) 8,957 (1] I 106 | 11/25/2035....

05949C KS  4|BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35............... . | 06/25/2016. | Pass-Through Loss. 104 0 0 11/25/2035....

05949C NN 2|BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035... . | 05/25/2016. | MBS Paydown. ...159,846 | ............ 159,846 | ......oeceeu 152,068 | ......cc.c.... 153,768 | ..o (11,734) | oo | o 159,846 0 3,962 | 12/25/2035....

05949C NN 2| BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035... . | 06/25/2016. | Pass-Through Loss. 18,653 17,745 3,011 0 12/25/2035....

05949C NN 2| BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035................ . | 06/25/2016. | MBS Paydown 120,278 | 120,278 | oo 120,278 LV (OO VPN 120,278 0 12/25/2035....

05950M  AJ  9|BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036............... | . | 06/20/2016. | MBS Paydown. 395,481 395,481 379,167 1,493 1,493 395,481 0 | e 1,611 |07/20/2036....

05950P  AF 0| BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046............... . | 06/20/2016. | MBS Paydown. 381,416 381,416 316,051 1,630 1,630 381,416 0 2,511 | 09/20/2046....

05950P  AF 0| BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046............... . | 06/20/2016. | Pass-Through Loss. 37,872 0 0 09/20/2046....

05950T AC 9| BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46.. . | 06/20/2016. | MBS Paydown. 2 A04437 | 104,437 86,355 84,656 4,561 4,561 [ oo | v 104,437 0 | s 1,505 | 11/20/2046....

059507 AC 9| BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46.. . | 06/20/2016. | Pass-Through Loss. 9,602 7,940 122 122 0 11/20/2046....

05951F  AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037...........coomvvvnene . | 06/25/2016. | MBS Paydown. 7422 7422 7,050 4,990 (110) (110) 7422 (VN R 178 | 01/25/2037....

05951F  AB 0| BAFC 2007-1 TA1B SEQ AFC 1/25/2037.........coccvvemners . | 06/25/2016. | Pass-Through Loss. 3,950 3,752 0 0 01/25/2037.....

05951U AC  5|BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036................. . | 06/25/2016. | MBS Paydown. 1,746 1,746 1,658 1,288 52 52 1,746 0 41 {10/25/2036.

05951U  AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036................. . | 06/25/2016. | Pass-Through Loss 992 942 0 0 10/25/2036....

05951V AV 1|BAFC 2006-1 6A1 SEQ SSNR FLT 10/20/2046.. . | 06/20/2016. | MBS Paydown 255,778 255,778 203,085 9,510 9,510 255,778 0 280 | 10/20/2046....

05951V AV 1|BAFC 2006-l 6A1 SEQ SSNR FLT 10/20/204 .| 06/20/2016. | Pass-Through Loss. 10,216 0 0 10/20/2046....

059522 AA 0 BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047 . | 06/20/2016. | MBS Paydown. 739,304 | L 739,304 635,802 e 197,946 [ i [ s 197,946 739,304 0 | e 1,270 |05/20/2047....

059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036............... . | 06/20/2016. | MBS Paydown. ....700,029 700,029 621,780 e 19,343 [ [ s 19,343 700,029 0 5,327 | 05/20/2036

059522 AU 6|BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036............... . | 06/20/2016. | Pass-Through Loss 36,250 0 0 05/20/2036....

05952X  AK 0 [BAFC 2010-R4 2A3 SUB SSNR 5.50 3/26/2037............ . | 06/26/2016. | MBS Paydown 520,196 520,196 | ...ocvvvnen 442,167 510,276 8,833 8,833 520,196 0| s 12,890 | 03/26/2037....

05952X AL 8| BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037............ .| 06/26/2016. | Pass-Through Loss. 0) 84,476 84,476 0 03/26/2037....
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05953Y  AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37..........cccocvvvenenens | . | 06/25/2016. | MBS Paydown 27,730 27,730 24,245 20,828 946 946 27,730 0 644 | 05/25/2037....
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37..........ccceeueeuneeee | . | 06/25/2016. | Pass-Through Loss. 7,281 6,366 0 0 05/25/2037....
05954D AL 0BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37................ . | 06/20/2016. | MBS Paydown. 724 724 627 604 (1,317) (1,317) 724 0 13 109/20/2037....
05954D AL 0|BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37................ . | 06/20/2016. | Pass-Through Loss. 1 9 0 0 09/20/2037....
05955D  AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37. . | 06/26/2016. | MBS Paydown. 18,600 18,600 16,926 18,387 (24) (24) 18,600 0 01/26/2037....
05955F  AA 8 |BALL 2009-UB1 A4A SEQ CSTR 6/24/50.. . | 06/24/2016. | MBS Paydown. ...159,557 ...159,557 ..144,199 56,917 809 809 ..159,557 0 06/24/2050....
05955Q AA 4| BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37. . | 06/26/2016. | MBS Paydown 637,005 637,005 605,154 622,396 (419) (419) 637,005 0 08/26/2037....
05955Q AC  0|BAFC2009-R17 2A1 SEQ SSNR6.0 36 RE.................. | . [ 06/26/2016. | MBS PaydOWN............cccommmmmmmmmeeemennienes | covevevevesesssssesssssesisins | eeveeeeeees 1,231,406 | .........1,231,406 | .......... 1,208,317 | ..........1,223,005 4,342 4,342 | i | e 1,231,406 0 10/26/2036....
05955T  AA 8| BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51.......... . | 06/24/2016. | MBS Paydown. cereen 1,146,293 | 01,146,203 | 1,163,666 | ..........1,144,491 3,394 3,394 conen 1,146,293 0 02/24/2051....
05955T AC 4 |BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49............ . | 06/24/2016. | MBS Paydown. pe—— LN ) 715,748 706,414 711,732 (613) (613) 715,748 0 12/2412049....
05955T  AE 0| BALL 2009-UB2 A4AC SEQ CSTR 02/24/44...... . | 06/24/2016. | MBS Paydown. 23,686 23,686 2,191,641 0 02/24/2044....
05955U AA  5|BALL 2010-UB3 A4A1 SEQ SSNR CSTR 6/15/49.. . | 06/15/2016. | MBS Paydown. ,988,743 0 06/15/2049....
05955U AG 2 |BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46.. .| 06/15/2016. | MBS Paydown ..495,923 0 05/15/2046....
05956D AC 8 |BAFC 2010-R5 1A2 SUB SSNR 6.0 10/26/2037............ . | 06/26/2016. | MBS Paydown 881,910 881,910 851,043 cerrneneenn 11,801 [ 881,910 0 10/26/2037.....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR 6.00 08/37 RE............. . | 06/26/2016. | MBS Paydown. J—— (1R :1 4 710,887 713,553 695,623 cerrerrenen 16,089 [ s [ s 16,069 710,887 0 08/26/2037.....
05990H AH 6| BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........ccccooenee . | 06/26/2016. | PasS-THroUGh LOSS............urveeererreees | roverereeirnersisnsseiinns [ cvvreressssemsessseeeines | oveeevesenenes 118,748 (332) (332) 0 08/26/2037....
05990H AT  0|BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036.. . | 03/31/2016. | Book Value Adj 0 (4,936) 4,936 4,936 08/26/2036....
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/203 . | 06/26/2016. | MBS Paydown. v 181,629 | 181,629 | ............. 131,853 54,108 37,123 37,123 .181,629 0 08/26/2036....
05990H AT 0 [BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036.. . | 06/26/2016. | Pass-Through Loss. 30,764 0 4,936 (4,936) (4,936) 08/26/2036....
06738E AC 9 |BARCLAYS PLC 4.375 09/11/2024................ccccccuceeuenee. | R| 06/28/2016. | BARCLAYS CAPITAL.....ivviircscscsass | coveveveverivisisiviserisiiins | ceveeeeee 4,770,300 | ...........5,000,000 | ........... 4,992,400 | ..........4,993,216 325 Y23 (O IR 4,993,541 (223,241) (223,241) | ....... 109,375 | 09/11/2024....
06738E AC 9 |BARCLAYS PLC 4.37509/11/2024............ccccocoeseuunee. | R[ 06/30/2016. | GOLDMAN SACHS rerenen4,832,050 | ...........5,000,000 | ...........4,992,400 | ...........4,993,216 334 334 crorereen,993,550 [ i cerenennr(161,500) | ..........(161,500) | ....... 109,375 | 09/11/2024....
06738E AP 0| BARCLAYS PLC 5.20 05/12/2026................cccouveeereneneen | R| 06/27/2016. | BANC OF AMERICA SECURITIES.... | ccvvvooeoverirererirrenenns cerenn 3,489,640 | ...........3,500,000 | .......... 3,499,720 3 K SO I 3,499,723 | oo revererennen(10,083) | i (10,083) | oo 05/12/2026....
06738E AP 0| BARCLAYS PLC 5.20 05/12/2026..............cccoeerreerenneeee. | R| 06/28/2016. [ DEUTSCHE BANK.......coourrvvercrrriines [ vervrirrermrirnennrinsennnes | cvveveis 1,503,000 | ..........1,500,000 | ........... 1,499,880 1 LI O I 1,499,881 3,119 3,119 05/12/2026....
07325D  AF 1| BAYV 2006-C 1A5 NAS SNR 5.852 11/28/2036. . | 06/28/2016. | MBS Paydown. 518,497 518,497 518,497 518,496 0 518,497 0 11/28/2036....
07330T AA  0|BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40.. .| 06/17/2016. | MBS Paydown. v 188,794 | 188,794 | cooovvvevc 180,488 | ...ooovevene 187,099 1,133 IR IN OO IS 188,794 0 07/17/2040....
073568 AA 5| BEACN 2012-1A A ABS 3.72 09/20/2027............couvvuunee . | 04/20/2016. | MBS Paydown 84,286 84,286 84,623 84,542 (22) (22) 84,286 0 09/20/2027....
073568 AA  5[BEACN 2012-1A A ABS 3.72 09/20/2027.............c0vveceene . | 05/10/2016. | BANC OF AMERICA SECURITIES..... | ceecovvvererrcverirrcrenenns v 1,394,243 | L 1,444.811 | 1,459,937 | ...........1,456,211 (1,198) (1,198) [ covvorveeeriereenenen [ v 1,455,580 (61,337) (61,337) | ...cce. 17,917 | 09/20/2027.....
073568 AA 5 |BEACN 2012-1A A ABS 3.72 09/20/2027..........crevvreeenne . | 05/10/2016. | JP MORGAN SECURITIES INC.......... | covvrvereresererirncreii | eevereeens 4,682,844 | .........4,816,038 | ... 4,825,949 | ..........4,823,637 (798) (798) [ oovrrrevererirnernnes | s 4,823,217 | oo rereennne(140,373) | ... (140,373) | ..o 74,602 |09/20/2027....
07384Y  KF 2| BSABS 2003-AC4 A SEQ 5.5 09/25/2033...................... | . | 06/25/2016. | MBS Paydown cevvrrennen 171,266 | s 171,266 | ..o 173,085 | coovvveneee 172,623 572 570/ [ U 171,266 0 3,864 | 09/25/2033....
07386H QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35.... .| 06/25/2016. | MBS Paydown 236,673 236,673 200,581 (3,527) (3,527) 236,673 0 | s 1,676 | 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) 337 337 05/25/2037....
07386R  AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.......... .| 03/28/2016. | Suspense Ledger Adj 1t (0) (0) (0) 0 05/25/2037....
07386R  AA  7|BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.......... . | 04/11/2016. | Suspense Ledger Adjustment 103 0 103 103 05/25/2037.....
07386R  AA  7|BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.......... . | 05/05/2016. | Suspense Ledger Adj 1t 369 0 369 369 05/25/2037....
07386R  AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.......... .| 05/26/2016. | Suspense Ledger Adj 34 0 34 34 05/25/2037....
073870 AG  2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37. . | 06/25/2016. | MBS Paydown 5,242 5,242 3,114 2,192 866 866 5,242 0 58 | 04/25/2037....
073870 AG  2|BALTA2007-2 2A1 SEQ SSNR CSTR 04/37. . | 06/25/2016. | Pass-Through Loss 3,331 1,979 0 0 04/25/2037....
073879 GN 2| BSABS 2004-AC5 A2 SEQ FLT 10/25/2034.. . | 06/25/2016. | MBS Paydown. 70,867 70,867 52,973 54,991 (4,800) (4,800) 70,867 0 216 | 10/25/2034....
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020.......... . | 06/25/2016. | MBS Paydown. 550,710 550,710 557,249 554,842 (2,424) (2,424) 550,710 0] s 13,089 | 09/25/2020....
073880 AG  1|BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047........... | . | 06/25/2016. | MBS Paydown, 80,874 80,874 65,707 (8,324) (8,324) 80,874 02/25/2047....
073880 AG  1|BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047........... | . | 06/25/2016. | Pass-Through Loss. (1,124) 0 02/25/2047....
07388L AE  0|BSCMS 2006-PW13 A4 SEQ 5.54 09/11/41 . | 06/11/2016. | MBS Paydown. 21,931,524 21,931,524 7,536 7,536 .21,931,524 09/11/2041....
07388R  AE  7|BSCMS 2007-PW15 A4 SEQ SSNR 5.331 02/4 . | 06/11/2016. | MBS Paydown. 2,127,724 2,127,724 (29,553) (29,553) 127,724 02/11/2044....
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085789 AE  5|BERRY PETROL CO 6.75 11/01/2020...........ccocovvvvvvvncs .| 06/14/2016. | BANC OF AMERICA SECURITIES..... | ...coovvvevererereverinerenenns | v 1,076,600 3,845,000 2,686,738 970,863 259,538 (259,538) 711,325 365,275 365,275 11/01/2020....
092019 AA  6|BLACK2005-2A A CLO FLT 01/07/2018..........ccccvunece. . | 04/07/2016. | MBS Paydown 2,294,978 2,294,978 | ...........2,141,501 2,281,151 cerrrrereeeen 18,806 [ oo [ e 18,806 2,294,978 0 8,509 |01/07/2018....
09254D  AC  9|BSIS 2006-4A C CLO MEZ FLT 04/20/2019.................. . | 04/20/2016. | MBS Paydown.............cccovvvevvvecerevereeees [ oo | v 7,500,000 | ...........7,500,000 | .......... 6,970,850 | ..........7,383,246 | ....ccccooooeevercrcrcrs SRR I [ £:7: S VR IS RIS R 7,500,000 04/20/2019....
09774X AU  6|BCM 1999-A A3 SEQ 5.98 01/15/2018............ocroeevneenn | . | 06/15/2016. | MBS Paydown 8,567 7,970 0 8,567 01/15/2018....
09774X  BF 8| BCM 1999-B A5 SEQ 7.44 12/15/2029.. . | 06/15/2016. | MBS Paydown. 12,391 5,970 0 12,391 12/15/2029
11042A  AA 2| BRITISH AIRWAYS 4.625 06/20/2024 R| 06/20/2016. | Sinking Fund Redemption 149,546 49,678 (10) (10) 06/20/2024....
11042B  AA 0| BRITISH AIRWAYS 5.625 06/20/2020... R| 06/20/2016. | Sinking Fund Redemption s 97,118 0 06/20/2020.
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039.........cocvvvcvenee . | 06/15/2016. | MBS Paydown. 30,013 30,008 1 1 11/15/2039....
12479K  AA 0| CAUTO 2012-1A AABS 4.70 07/01/2042.............occ0cc... . | 06/15/2016. | MBS Paydown. 16,766 16,763 16,763 0 0 16,766 07/15/2042....
12479L  AA 8| CAI2012-1A A ABS 3.47 10/25/2027..............cccccoeuuveeenn. | R| 06/25/2016. | MBS Paydown 526,375 526,375 514,721 225,208 379 379 526,375 [\ 4573 |10/25/2027....
12479L  AC 4| CAI2013-1A A ABS 3.35 03/27/2028.... .| R| 06/25/2016. | MBS Paydown. 217,500 217,500 217,089 217,507 80 80 217,500 0 2,539 | 03/27/2028....
12489W  EL 4| CBASS 2002-CB1B1 SUB FLT 08/25/30.. . | 06/25/2016. | MBS Paydown. 25,023 25,023 22,020 24,135 (54) (54) 25,023 0 381 |08/25/2030....
12489W NN 0| CBASS 2005-CB6 A3 SEQ SNR 5.12 07/25/35. .| 06/25/2016. | MBS Paydown 512 512 509 508 (180) (180) 512 0 10 | 07/25/2035....
125278  AA 9| CGCMT 2010-RR2 CA3A SEQ SSNR CSTR 12/39....... | . | 06/19/2016. | MBS Paydown. 3,819,193 3,819,193 3,698,291 3,803,548 e 11,366 [ i [ 11,366 3,819,193 0| e 91,036 |12/19/2039....
12527X  AA 4| CGCMT 2010-RR3 MLSR SEQ CSTR 06/14/2050........ . | 06/14/2016. | MBS Paydown. 77,164 77,164 82,460 78,141 (997) (997) 77,164 0 | s 1,868 |06/14/2050....
125431  AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36............... . | 06/20/2016. | MBS Paydown. 67,252 67,252 65,791 47,033 (237) (237) 67,252 (U I 718 | 06/20/2036....
125431  AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36... . | 06/20/2016. | Pass-Through Loss. 18,068 18,130 0 0 06/20/2036....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36. .| 06/21/2016. | Suspense Ledger Adj 216,269 0 coreeennnn 216,269 16,269 .| 06/20/2036....
125431  AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36... . | 06/30/2016. | Book Value Adj 0 216,269 (216,269) (216,269) 06/20/2036....
12543X  AD 8 |CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37............... | . | 05/25/2016. | Pass-Through Loss. 11,939 0 (184) 184 184 01/25/2037....
12543X  AD 8| CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37............... | . | 06/25/2016. | MBS Paydown. 205,379 205,379 | .coocriieneen 180,344 | ..ccoovenee 179,489 25,421 25421 205,379 0 | cad 5,122 | 01/25/2037....
12543X  AD 8| CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37............... | . | 06/27/2016. | Suspense Ledger Adj 1t 261,056 0 261,056 261,056 01/25/2037.....
12543X  AD 8| CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37............... | . | 06/30/2016. | Book Value Adjustment. 0 261,240 (261,240) (261,240) 01/25/2037.....
12544B  AE 3| CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37. . | 05/25/2016. | Pass-Through Loss. (31) 0 (31) 31 31 09/25/2037.....
12544B  AE 3| CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37 . | 06/25/2016. | MBS Paydown. 64,612 64,612 41,881 44,379 JESROROOONY 1< Z:1< N O I 19,749 64,612 0| s 1,138 | 09/25/2037....
12544B  AE 3| CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37............. . | 06/27/2016. | Suspense Ledger Adjustment. 72,131 0 .1 09/25/2037....
12544B  AE 3| CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37............. . | 06/30/2016. | Book Value Adj 0 72,131 p— A KA 09/25/2037.....
125478 AD 9| CIFC 2006-2A A1LB CLO FLT 03/01/2021.......coovvvverens . | 06/01/2016. | MBS Paydown. 222,406 222,406 210,730 219,235 1,104 1,104 222,406 03/01/2021....
125685 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020..............ccccceuvweeeeee | . | 06/15/2016. | MBS Paydown cerrrennnn 136,309 | s 136,309 | .oovvveennn 136,394 78,405 (VN SRRSO ISV 136,309 08/15/2020....
12558M  AG 7| CITHE 2002-1 AF6 SEQ STP 02/25/2030 .| 06/25/2016. | MBS Paydown 81,238 81,238 83,167 82,533 3,368 3,368 81,238 02/25/2030....
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028. . | 06/18/2016. | MBS Paydown cerreeneeen 125,000 | i 125,000 | .ooooocvinnee 124,982 | .ccovns 124,987 1 T | s | e 125,000 03/18/2028....
125634 AL 9|CLIF 2013-3A AABS 3.67 11/18/2028............cccccoe0eoerec . | 06/18/2016. | MBS Paydown. 59,113 59,113 59,109 59,109 0 0 59,113 11/18/2028....
125634 AN 5| CLIF 2014-1A A ABS PT SNR 3.29 06/18/29................. . | 06/18/2016. | MBS Paydown. cevreenenn 161,546 | L 161,546 | ..ccoovunnee 161,479 | oo 161,425 10 L LV [OORRTOR O 161,546 06/18/2029....
125634 AQ 8| CLIF 2014-2A A ABS SNR 3.38 10/18/2029.................. . | 06/18/2016. | MBS Paydown. 375,908 375,908 369,826 226,810 80 80 375,908 10/18/2029....
12563L  AA  5[CLIF 2016-1A AABS SNR4.21 02/18/41...................... . | 06/18/2016. | MBS Paydown. 284,797 284,797 284,767 (129) (129) 284,797 02/18/2041....
12566U AN 4 [ CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2. . | 06/25/2016. | MBS Paydown 7,475 7475 5,026 5,336 (5) (5) 7475 02/25/2037....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4 .| 06/25/2016. | Pass-Through Loss. 2,321 0 0 02/25/2037....
12566V AE 2| CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/3 . | 06/25/2016. | MBS Paydown. 61,686 61,686 48,259 48,922 1" 1 61,686 0 | e 1,506 |04/25/2037....
12566V AE 2| CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37............ . | 06/25/2016. | Pass-Through Loss. 21,088 0 0 04/25/2037.....
12639M  ED 3| CSMC 2010-15R 6A2 SUB SSNR 3.5 10/26/46............. . | 06/26/2016. | MBS Paydown. 305,271 305,271 276,271 305,271 0 305,271 (N R 4,359 | 10/26/2046....
12641P  AA 2| CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36........... . | 06/26/2016. | MBS Paydown 359,561 359,561 359,561 359,561 cerverereens(10,268) | oo ceenennnnn(10,268) 359,561 0 8,282 | 01/26/2036....
12641P  AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35. . | 06/26/2016. | MBS Paydown.............ccoovvvevevvcerecereeees [ covevevcverevcvevcnevcvesesenns | v 1,261,159 | ........1,261,159 | .......... 1,261,159 | ..........1,203,506 5,603 5,603 | .oovvvvvveerervvnrneninnns | s 1,261,159 0 29,528 |10/26/2035....
12641P AR 5| CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35. . | 06/26/2016. | Pass-Through Loss. 920 (5) (5) 0 10/26/2035....
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12641P  AX 2| CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35............. .| 05/26/2016. | MBS Paydown 72,468 72,468 72,562 72,282 0 72,468 (N R 1,545 | 11/26/2035....
12641P  AY 0| CSMC 2009-6R 4A2 SUB SSUP 5.50 11/26/35............. . | 06/26/2016. | MBS Paydown 77,631 77,631 76,708 76,992 179 179 77,631 0 | v 2,122 | 11/26/2035....
12641P  BC 7| CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35............. . | 06/26/2016. | Pass-Through Loss cooverenenn(145,159) 3577 (26) (26) 0 11/26/2035....
12641P  BJ 2| CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35........... . | 06/26/2016. | MBS Paydown. 671,831 671,831 674,262 670,085 (212) (212) 671,831 09/26/2035....
12641P  BR 4| CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35 .| 06/26/2016. | Pass-Through Loss. (254,171) 310 292,022 292,022 (15,504) .| 09/26/2035....
12641P  BR 4| CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/3 . | 06/30/2016. | Book Value Adjustment 0 15,504 09/26/2035....
12641P  BX 1| CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35. . | 06/26/2016. | MBS Paydown 568,575 568,575 568,575 568,575 0 568,575 10/26/2035....
12641P  CG 7| CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36............ | . | 06/26/2016. | MBS Paydown. 24,052 24,052 24,052 24,052 0 24,052 04/26/2036....
12641P  CK 8| CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36............ . | 06/26/2016. | Pass-Through Loss. 1,065 1,094 0 0 04/26/2036....
12641P  CS 1| CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36........... . | 05/26/2016. | MBS Paydown. 248,084 248,084 248,084 247,185 rerrrrereneen 12,140 | e [ e 12,140 248,084 0 | e 5,193 |01/26/2036....
12641P  CV 4| CSMC 2009-6R 11A2 SUB SSUP 5.50 1/26/36. . | 06/26/2016. | MBS Paydown. 26,783 26,783 26,783 26,698 35 35 26,783 0 695 |01/26/2036....
12641P  CZ 5| CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35. . | 06/26/2016. | MBS Paydown. 1,656,731 1,656,731 1,656,731 1,554) | .. ,656,731 0 04/26/2035....
12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 . | 06/26/2016. | MBS Paydown. 40,175 40,175 22,062 21,550 3,769 40,175 0 09/26/2037....
12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37........cccocoevvrunnee . | 06/26/2016. | Pass-Through Loss. (11,328) 0 1,064 (1,064) (1,064) 09/26/2037....
12641Q AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...........ccocovrvvenene . | 06/30/2016. | Book Value Adj 0 (1,064) 1,064 1,064 09/26/2037.....
12641Q AE 2| CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37............ | . | 06/26/2016. | MBS Paydown 867,088 867,088 865,812 863,260 681 681 867,088 0 23,577 | 07/26/2037....
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037. . | 06/26/2016. | Pass-Through Loss. (633,946) 27,095 (27) (27) 0 07/26/2037.....
12641Q AN 2| CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35 .| 06/26/2016. | MBS Paydown 597,959 597,959 597,959 596,114 63 63 597,959 0 11/26/2035....
12641Q  AS 1| CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035, . | 06/26/2016. | Pass-Through Loss. (224,790) 19,066 0 0 11/26/2035....
12641Q AW 2| CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35............. .| 06/26/2016. | MBS Paydown 985,917 985,917 985,917 983,418 (206) (206) 985,917 (V) I 24,621 |09/26/2035....
12641Q  AY 8| CSMC 2009-7R 6A3 MEZ 5.50 9/26/35............couuvuunece . | 06/26/2016. | Pass-Through Loss. (224,818) 185 2) 2) 0 09/26/2035....
12641Q  BD 3| CSMC 2009-7R 7A2 SUB FLT 12/26/36..........ccccovrevurene . | 06/26/2016. | MBS Paydown. e AD1TA2 | 451,742 | ..o 376,362 | .ovvrrrernn 423,825 27,449 27,449 | oo | e 451,742 0| e 12,858 | 12/26/2036....
12641Q  BE 1| CSMC 2009-7R 7A3 SUB FLT 12/26/36..........ccocuvreverene . | 06/26/2016. | MBS Paydown. 224,833 224,833 | .o 157,957 | oo 189,158 37,198 37,198 224,833 0 | v 6,438 |12/26/2036....
12641Q  BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36. . | 06/26/2016. | Pass-Through Loss. (272,612) 0 (272,612) 272,612 272,612 12/26/2036....
12641Q  BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36 .| 06/30/2016. | Book Value Adjustment. 0 272,612 (272,612) (272,612) 12/26/2036....
12641Q  BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36.............cccocouucee. | . | 06/26/2016. | MBS Paydown. 14,709 14,709 12,211 7123 (18) (18) 14,709 0 | crerine 184 | 05/26/2036....
12641Q  BU 5| CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35............... | . | 06/26/2016. | MBS Paydown 270,544 270,544 272,200 270,211 rerrrereree(12,764) | i cernenenenn(12,764) 270,544 0 5,953 | 08/26/2035....
12641Q CH 3| CSMC 2009-7R 11A1 SEQ EXCH 2/26/35..................... | . | 06/26/2016. | MBS Paydown 313,998 313,998 313,998 313,135 583 583 313,998 (U IV 7,286 |02/26/2035....
12641Q  CP 5| CSMC 2009-7R 12A2 SUB 5.75 1/26/36.............c.c.coecc.. . | 06/26/2016. | MBS Paydown. ceevvrennnnn 114,887 | s 114,887 | oo 114,887 | covvvreneen 114,887 (VI [OPOPTRROR EUP 114,887 0 2,647 |01/26/2036....
12641Q  CS 9| CSMC 2009-7R 12A5 MEZ 5.75 1/26/36. . | 06/26/2016. | Pass-Through Loss. 38 38 (0) 0) 0 01/26/2036....
12641Q CW 0| CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/3 . | 06/26/2016. | MBS Paydown 86,534 86,534 86,966 86,534 0 86,534 0 2,273 | 06/26/2037....
12641Q  CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37..........c.c0cvvvevene . | 06/26/2016. | Pass-Through Loss 13,962 9,942 (40) (40) 0 06/26/2037....
12641Q DM 1| CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37............. . | 06/26/2016. | MBS Paydown. 85,428 85,428 76,037 78,666 1,066 1,066 85,428 0 | ceread 2,119 | 04/26/2037....
12641Q DR 0| CSMC 2009-7R 15A5 MEZ FLT 04/26/37..................... . | 06/26/2016. | Pass-Through Loss. 8,933 (1,291) (1,291) 0 04/26/2037.....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36............. . | 06/26/2016. | MBS Paydown. 258,657 258,657 258,236 248,286 (6,394) (6,394) 258,657 (V) R 5,751 |02/26/2036....
12641Q DW 9| CSMC 2009-7R 16A2 MEZ 5.75 2/26/36 . | 06/26/2016. | Pass-Through Loss. 26,832 20,441 (34) (34) 0 02/26/2036....
12641Q  EA 6| CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/3 .| 06/26/2016. | MBS Paydown 70,789 70,789 70,789 66,818 454 454 70,789 0 96 | 03/26/2037....
12641Q  EK 4| CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37. . | 06/26/2016. | MBS Paydown. 75,815 75,815 75,815 75,815 0 75,815 0 03/26/2037....
12641Q  EV 0| CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36............... | . | 06/26/2016. | MBS Paydown 614,054 614,054 614,054 612,377 (4) (4) 614,054 0 03/26/2036....
12641Q  FC 1 |CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35............... | . | 06/26/2016. | MBS Paydown 317,156 317,156 317,156 316,120 449 449 317,156 0 08/26/2035....
12641R BN 9[CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037................... | . | 06/26/2016. | MBS Paydown. 318,838 318,838 314,447 240,146 5,799 5,799 318,838 0 05/26/2037....
12641V AA 9 |CSMC 2009-RR1 A3A SEQ 5.383 2/15/2040.... .| 06/15/2016. | MBS Paydown 929,705 929,705 952,584 930,210 8,150 8,150 929,705 0 02/15/2040....
12642L  AA 0| CSMC 2009-13R 1A1 SEQ SSNR 6.00 09/26/3 . | 05/26/2016. | MBS Paydown. 8,354 8,354 8,322 8,322 63 63 8,354 0 09/26/2037.....
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12642 BQ 0 |CSMC 2009-15R 3A1 SEQ SSNR CSTR 3/26/36.......... | . | 06/26/2016. | MBS Paydown v 122,593 | o 122,593 | oo 118,302 | wooovevevenen 120,020 1,370 I T{VJ P ISR 122,593 (N R 1,720 | 03/26/2036....
12643K  AQ 6| CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39........... . | 06/15/2016. | MBS Paydown revreeneenn 415,522 | 415522 | ..ccoeveeunn 405,086 | .......oo...c 412,405 8,546 8,546 | .o | e 415,522 0| e 10,316 | 09/15/2039....
12644C  AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40..........ccccooe0o.. .| 06/15/2016. | MBS Paydown 809,612 809,612 816,393 808,836 3,067 3,067 809,612 0 20,644 | 02/15/2040....
12645A AA 1| CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48............ . | 06/12/2016. | MBS Paydown. ceeen 1,866,127 | e 1,957,611 | .......... 1,880,085 | ..ccoooniiiiriicri ceerrrneeene(13197) | s en13197) | s | i 1,866,127 0| s 54,183 |08/12/2048....
126458 BH 3| CSMC 2010-17R 3A3 SUB SSNR 3.5 5/26/2036 . | 05/26/2016. | MBS Paydown. 737,799 643,729 737,799 0 737,799 0 8,857 |05/26/2036....
12645D DN 4| CSMC 2010-19R 6A2 SUB SSNR 3.25 11/27/3f . | 06/27/2016. | MBS Paydown. 1,493,609 1,344,248 1,477,812 ,619,392) | . 619,392) | .. ,493,609 0 .20,194 | 11/27/2036....
12645E DU 6| CSMC 2010-20R 6A3 SUB SSNR SSUP 7/27/35.. . | 04/27/2016. | MBS Paydown 67,720 60,694 66,599 (56,477) (56,477) 67,720 07/27/2035....
12646U  AK 4| CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043.............. .| 06/25/2016. | MBS Paydown 313,062 313,062 292,713 372,306 1,309 1,309 313,062 03/25/2043....
12646W  AH 7| CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43................ . | 06/25/2016. | MBS Paydown. 260,499 260,499 243,403 244,442 (123) (123) 260,499 04/25/2043....
12646X AJ 1| CSMC 2013-IVR3 A2 SEQ SNR CSTR 05/25/43........... . | 06/25/2016. | MBS Paydown. 931,296 931,296 881,821 884,161 rerrrereeen TOATA | e [ e 19,471 931,296 05/25/2043....
12647G  BZ 0| CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043. . | 06/25/2016. | MBS Paydown. 81,154 81,154 79,265 79,361 464 464 81,154 07/25/2043....
12647TH  BJ 4| CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 R . | 06/27/2016. | MBS Paydown. 581,990 581,990 552,345 565,734 8,832 8,832 581,990 12/27/2036....
12647P  AK 4| CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043... . | 06/25/2016. | MBS Paydown.............cccocovevvveveveverenees [ v, | covvvsss 1,069,774 | .........1,069,774 | ........ 1,030,995 | ..........1,033,931 20,922 20,922 | .o | v 1,069,774 08/25/2043....
126650 AN 0 [CVS CAREMARK 6.204 10/10/25.........cocooomcvimrrieriines . | 06/10/2016. | Sinking Fund Redemption 60,629 60,629 62,009 61,198 (46) (46) 60,629 10/10/2025....
126650 AW 0| CVS CAREMARK 5.298 01/11/27........covvvrrrcverrcrcrennne . | 06/10/2016. | Sinking Fund Redemption 45,694 45,694 45,694 45,694 0 45,694 01/11/2027.....
126650 BQ 2| CVS CAREMARK 6.943 01/10/2030...........ccoeevvveereenneee | . | 06/10/2016. | Sinking Fund Redemption 60,061 60,061 70,524 69,282 (356) (356) 60,061 01/10/2030....
126650 BV 1| CVSPTTRUST 5.773 01/10/2033. . | 06/10/2016. | Sinking Fund Redemption 38,188 38,188 39,117 38,973 (24) (24) 38,188 01/10/2033....
126650 BY  5[CVS CORP 5.926 01/10/2034 .| 06/10/2016. | Sinking Fund Redemption 92,780 92,780 94,077 93,897 (32) (32) 92,780 01/10/2034....
126650 CL 2| CVSHEALTH CORP 3.875 07/20/2025. . | 05/31/2016. | Cash Tender. 875,403 804,000 795,912 796,210 7,790 7,790 804,000 | ..ooreerrieriineiins | v 71,403 07/20/2025....
12665V AA 0| CVS PASS-THRU TR 2014 4.163 08/10/36................... .| 06/10/2016. | Sinking Fund Redemption 59,688 59,688 59,688 59,688 0 59,688 08/11/2036....
126670 AC 2| CWL 2005-10 AF3 SEQ 4.638 2/25/2036...................... |. | 06/25/2016. | MBS Paydown. 203,571 203,571 | ccovcrieneas 184,486 203,571 0 203,571 02/25/2036....
126670  NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.................... . | 06/25/2016. | MBS Paydown. 17,611 17,611 17,015 10,565 5,238 5,238 17,611 05/25/2036.
126670 NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.................... . | 06/25/2016. | Pass-Through Loss. 5,652 5,461 0 0 05/25/2036....
126670 NY 0 [CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. .| 06/27/2016. | Suspense Ledger Adj 1t 2,652 0 2,652 2,652 05/25/2036....
126670  NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. .| 06/30/2016. | Book Value Adjustment. 0 2,652 (2,652) (2,652) 05/25/2036....
126671 D4  5[CWL 2003-3 2A2 SEQ FLT 11/25/33........ccccccvevecvrunene | . | 06/25/2016. | MBS Paydown. 3,592 3,592 2,676 2,958 249 249 3,592 0 16 |11/25/2033....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035................. | . | 06/25/2016. | MBS Paydown. ....783,438 783,438 682,570 681,769 59,212 59,212 783,438 0] s 18,614 | 04/25/2035....
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35........... . | 06/25/2016. | MBS Paydown. 201,895 201,895 | .ccocriiennes 177,958 | .ccovvenes 173,778 3,144 3,144 201,895 0 | cornnd 4,642 | 04/25/2035....
12667F 5B 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35........... . | 06/25/2016. | Pass-Through Loss. 33,344 0 0 04/25/2035....
12667F  5E 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35.. .| 06/27/2016. | Suspense Ledger Adj 42,187 0 .| 04/25/2035....
12667F 5B 1| CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35.. . | 06/30/2016. | Book Value Adj 0 42,187 . | 04/25/2035....
12667F EG 6| CWALT 2004-J2 3A3 PAC 5.50 4/25/2034.................... . | 06/25/2016. | MBS Paydown. 274,074 274,074 272,148 272915 234 234 274,074 0 5,862 |04/25/2034....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.................. . | 06/25/2016. | MBS Paydown. 13,318 13,318 13,318 13,318 0 13,318 0 367 |07/25/2034....
12667F RE 7 [ CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024................... . | 06/25/2016. | MBS Paydown. 93,014 93,014 94,409 93,587 730 730 93,014 0 2,203 | 08/25/2024....
12667G  AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.............0ooocnnee. .| 05/25/2016. | Pass-Through Loss. 4,517 2,120 0 0 05/25/2035....
12667G  AC 7 [CWALT 2005-13CB A3 SEQ 5.5 5/25/35... . | 06/25/2016. | MBS Paydown L A55781 | 155,781 | oo 141142 | s 130,265 859 L5121 T RPN VN 156,781 0 | v 3,668 | 05/25/2035....
12667G  AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/3 .| 06/27/2016. | Suspense Ledger Adj 1t 33,828 0 33,828 33,828 05/25/2035....
12667G  AC 7| CWALT 2005-13CB A3 SEQ 5.5 5/25/35... . | 06/30/2016. | Book Value Adj t. 0 33,828 (33,828) (33,828) 05/25/2035....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.......... . | 05/25/2016. | Pass-Through Loss. 47,273 31,913 0 (53,279) 53,279 53,279 01/25/2036.
12668A  4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.......... . | 06/25/2016. | MBS Paydown. 31,682 31,682 21,388 1,845 e (48,557) [ oo .....(46,557) 31,682 0 99 |01/25/2036....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.......... . | 06/30/2016. | Book Value Adj 0 53,279 (53,279) (53,279) 01/25/2036....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36. .| 06/25/2016. | MBS Paydown 16,061 16,061 13,890 9,144 (1,481) (1,481) 16,061 (VN R 414 | 05/25/2036....
126688 YA 5| CWALT 2006-7CB 1A9 SEQ 6.0 5-25-3 .| 06/25/2016. | Pass-Through Loss. 5,346 4,624 0 950 (950) (950) 05/25/2036....
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12668B YA 5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36..........cccc0eemernee .| 06/27/2016. | Suspense Ledger Adj 60,820 0 60,820 60,820 05/25/2036....
12668B YA 5| CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36..........cccovevuuncee . | 06/30/2016. | Book Value Adj 0 59,870 (59,870) (59,870) 05/25/2036....
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4.................... . | 05/25/2016. | Pass-Through Loss 1,394 0 0 11/25/2035....
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4.........ccoooorees . | 06/25/2016. | MBS Paydown. 7,935 7,935 6,327 6,502 844 844 7,935 (1] I 171 | 11/25/2035....
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4. . | 06/27/2016. | Suspense Ledger Adj 1t 16,678 0 .| 11/25/2035....
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4. . | 06/30/2016. | Book Value Adjustment 0 16,678 . .| 11/25/2035....
12669D US 5[ CWHL 2002-39 A18 PAC 5.75 2/25/2033.. . | 06/25/2016. | MBS Paydown 267,017 267,017 266,640 266,646 (447) (447) 267,017 0 6,352 | 02/25/2033....
12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33............cccccoe0eeereverececeee | . | 06/25/2016. | MBS Paydown. 2,423 2,423 2,479 2,384 26 26 2,423 0 63 |07/25/2033....
12669E  JS 6| CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033..........c0oeneveees . | 06/25/2016. | MBS Paydown. 38,046 38,046 38,735 38,434 (516) (516) 38,046 0 985 |07/25/2033....
12669G A5 0| CWHL 2005-HYB3 1A1 PT SNR FLT 06/20/2035.......... | . | 06/20/2016. | MBS Paydown ceeernnn 400,181 | 400,181 364,165 26,039 26,039 | oo [ e 400,181 0 | e 2,000 |06/20/2035....
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035. . | 06/25/2016. | MBS Paydown. 63,225 63,225 59,192 59,954 7,387 7,387 63,225 0 | v 1,372 |08/25/2035....
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035. . | 06/25/2016. | Pass-Through Loss. 38,063 36,339 0 0 08/25/2035....
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035. . | 06/27/2016. | Suspense Ledger Adj coeveinnnnn 162,372 0 [ oo [ v | s | s 162,372 | oo 162,372 | coovvvvvevcencieiee 08/25/2035....
12669G R4  5[CWHL 2005-15 A8 NAS 5.5 08/25/2035...........c.cevvueueee . | 06/30/2016. | Book Value Adj LV [OOPOPRRORTOR EVPN 162,372 | oo cererenneee(162,372) | (162,372 | oo 08/25/2035....
12686C AZ 2| CABLEVISION SYS 7.75 04/15/18............cccoevvvuerrunnnenn. | . | 04/11/2016. | BARCLAYS CAPITAL 519,375 500,000 500,000 500,000 0 500,000 [ .covorreermrrereeenenes [ v 19,375 | o 19,375 | e 19,267 | 04/15/2018....

12694*  AA 4| CVS(NEW ALBANY IN) CTL 5.14 01/15/2041.............. . | 06/15/2016. | Paydown 31,350 31,350 31,350 31,350 0 31,350 0 645 |01/15/2041....
12803P  AA 6| CAJUN 2011-1A A2 ABS 5.995 2/20/2041..... . | 05/20/2016. | MBS Paydown. cerrrrennnn 150,000 | s 150,000 | ...ovveeeee 150,000 | ..o 150,000 (VN SUURRRURRORROTRN ISSO 150,000 (O [ 4,466 |02/20/2041....
13054P  AD 4| CALIFORNIA PIZZA TL LIBOR+425 03/29/201 . | 06/30/2016. | Paydown 10,821 10,821 9,971 850 850 10,821 0 91 |03/29/2018....
13342B  AE 5| CAMERON INTERNATIONAL 4.50 06/01/2021. . | 04/06/2016. | Consent Fee 12,500 0 12,500 0 06/01/2021....
13342B  AE 5| CAMERON INTERNATIONAL 4.50 06/01/2021............. . | 04/07/2016. | Cash Tender. 5,514,850 5,000,000 | .......... 4,957,550 | ..........4,974,625 37,875 37,875 5,000,000 | ...oooovvvvvvviveiniiiinns | v 514,850 | ........... 514,850 | ......... 78,750 | 06/01/2021....
13643E  AF 2| CANADIAN OIL SANDS LT 7.75 05/15/2019................. | 1 06/24/2016. | Cash Tender...........ccccourenrinerceneicnns | covrvnerieniineriescinens | v 11,193,750 | ...........9,950,000 | ......... 10,659,688 | .........10,518,412 | ..coocerviiiriicri ceverereen(TAA2T) | i cevrereeen(TAA2T) | v | e 10,443,985 | ..o | i 749,765 | .......... 749,765 | ... 469,101 | 05/15/2019....
13643E  AG 0| CANADIAN OIL SANDS TR 4.50 04/01/2022.................| | | 06/03/2016. | IMPERIAL CAPITAL 250,000 250,000 248,053 248,683 80 80 248,763 1,237 1,237 5,625 | 04/01/2022
13643E  AG 0| CANADIAN OIL SANDS TR 4.50 04/01/2022................. | | | 06/08/2016. | BARCLAYS CAPITAL.......cccveermmmrrererens | cormrrrerrmenrenennresnnens | ververenes 1,776,250 | ..........1,750,000 | ........... 1,736,368 | ..........1,740,779 580 580 | .o | e 1,741,359 34,891 34,891 | ....... 57,219 | 04/01/2022....
14178V AB 4| CFCAT 2013-1AB ABS 2.75 11/15/2018... . | 06/15/2016. | MBS Paydown. 579,008 579,008 579,075 579,018 85 85 579,008 (O [ 6,415 |11/15/2018....

144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036 . | 06/25/2016. | MBS Paydown. 257,284 257,284 | ..o 198,591 | .ooovvvevene 198,756 22,029 22,029 257,284 0 672 | 01/25/2036....

144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.................. . | 06/25/2016. | MBS Paydown 326,080 326,080 268,708 307,528 (27,760) (27,760) 326,080 0 816 |02/25/2036....
14574K  AE 2| CAUTO 2010-1A AABS 5.73 12/15/2038..................... . | 06/15/2016. | MBS Paydown. 52,797 52,797 53,138 52,925 3,045 3,045 52,797 0 | e 1,264 |12/15/2038....
14575H AA 6| CAUTO 2016-1A A ABS SNR 4.55 02/15/2046.............. | . | 06/15/2016. | MBS Paydown 92,788 92,788 92,754 (61) (61) 92,788 (U I 779 |02/15/2046....
14855G  AB 7| CLAST 2014-1 A1 ABS SNR 5.25 02/15/29................... . | 06/15/2016. | MBS Paydown. cerenn 3,494,653 | L........3,494,653 | .........3,494,653 | ..........3,494,653 0 ceeenennn 3,494,653 0 [ 90,036 |02/15/2029....
15189Y  AC 0| CENTERPOINT ENER 6.15 05/01/2016 .| 05/01/2016. | MARUIIRY.........cooovererrciciercvcieveviviriiiiens [ v, | v 5,000,000 | ...........5,000,000 | ........... 4,982,200 | ..........4,999,208 792 792 5,000,000 0 153,750 | 05/01/2016....

160841 AA 0 |CHARLOTTE GATE 6.41 12/01/16........ . | 06/01/2016. | Sinking Fund Redemption 99,604 99,604 99,604 99,604 (0) 0) 99,604 0 2,662 | 12/01/2016....

161546 CW 4 [ CFAB 2002-3 1A5 5.407 06/25/32..........ccocvvvvvvvvvvrenennnns | - | 06/25/2016. | MBS Paydown 22,293 22,293 22,071 22,096 (143) (143) 22,293 0 648 | 06/25/2032.

16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36............. | . | 05/25/2016. | Pass-Through Loss (487) 0 (487) 487 487 01/25/2036....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36............. |. | 06/25/2016. | MBS Paydown 30,042 30,042 26,413 23,634 3,374 3,374 30,042 0 341 |01/25/2036.

16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36............. | . | 06/30/2016. | Book Value Adjustment 0 487 (487) (487) 01/25/2036....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNRFLT 1136.. . | 06/25/2016. | MBS Paydown 45,332 45,971 cerrneneeen 18,802 [ i [ 18,502 51,726 11/25/2036....

165167 CQ 8| CHESAPEAKE ENRGY WI 8.00 12/15/2022. .| 06/01/2016. | MORGAN STANLEY. 868,500 869,805 25,278 25278 895,082 v 544,918 .1 12/15/2022....
165167 CQ 8| CHESAPEAKE ENRGY WI 8.00 12/15/2022. . | 06/02/2016. | MIZUHO SEC USA. cereennnn2,249,000 | o 1,085,143 | ..........1,086,773 31,787 KAV Y A [FOPROIN DN 1,118,559 | oo .680,641 12/15/2022....
172967 HD 6| CITIGROUP INC 3.875 10/25/2023............cccovvvvvvmrrrunnne . | 05/13/2016. | Cash Tender. verer.8,000,000 | ...........8,000,000 | ..........7,981,600 | ..........7,985,036 | ...cccooorrrrrrrririrnns revrereeen 1984 | i [ e 14,964 8,000,000 0 s 733,380 | 10/25/2023....
172967 HT 1 [CITIGROUP INC 3.75 06/16/2024....................cccccccceoe... | . | 05/13/2016. | Cash Tender. 20,000,000 20,000,000 | ........ 19,975,200 | ........19,978,448 21,552 21,852 | s | v 20,000,000 0 | ...1,493,050 |06/16/2024....
17307G AL 2 |CMLTI 2003-UST1 PO1 0 12-25-18........ccccoommerveruenenen | . | 06/25/2016. | MBS Paydown. 17 17 13 1 (167) (167) 17 0 12/25/2018....
17307G  E8 7 |CMLTI2005-8 1A4A SEQ SSNR FLT 10/25/35............. | . | 06/25/2016. [ MBS Paydown.........coccvvvvvvvvvevervrncnreees [ covevvvivivivsvessssssnesnsenes | s 1,007,769 | ..........1,007,769 886,916 (8,142) ((CA T ) N I 1,007,769 (V) R 4,502 |10/25/2035....
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17307G  E8 7 |CMLTI2005-8 1A4A SEQ SSNR FLT 10/25/35............. | . | 06/25/2016. | Pass-Through Loss 66,457 0 0 10/25/2035....
17307G  ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.............. . | 06/25/2016. | MBS Paydown 279,503 279,503 252,950 254,422 cerrrereeen 12,883 [ i [ 12,883 279,503 03/25/2034....
17307G  FM 5| CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34......... | . | 06/25/2016. | MBS Paydown. v 103,917 | 103,917 96,772 98,920 4,268 4,268 | ... | v 103,917 05/25/2034....
17307G U2 2| CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35........... | . | 06/25/2016. | MBS Paydown 46,153 46,153 39,692 (7,072) (7,072) 46,153 12/25/2035....
17307G U2 2| CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35 . | 06/25/2016. | Pass-Through Loss. 224 0 12/25/2035.
17307G VN 5| CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035. . | 06/25/2016. | MBS Paydown. 8,194 8,194 6,822 5614 629 629 8,194 08/25/2035....
17309A AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36.. . | 06/25/2016. | MBS Paydown 272,659 272,659 242,585 242,451 ceverereeen(14,045) | i ceenerennn(14,045) 272,659 04/25/2036....
17309A  AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36...................... . | 06/25/2016. | Pass-Through Loss 26,742 0 04/25/2036....
17309A AF 6| CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036.................... | . | 06/25/2016. | MBS Paydown. 376,162 376,162 333,972 316,454 (1,003) (1,003) 376,162 04/25/2036....
17309A  AF 6| CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036.................... | . | 06/25/2016. | Pass-Through Loss 36,894 0 04/25/2036.
173090 AD 5| CGCMT 2006-C4 A3 SEQ CSTR 3/15/2049.. . | 04/15/2016. | MBS Paydown. cerreeneenn 413,202 | 413,202 | oo B27,879 | e 11757 | e e 18,983 [ i [ 18,983 | i | v 413,202 03/15/2049....
17309L  AD 7| CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036. . | 06/25/2016. | MBS Paydown. 503,662 503,662 (3,774) (3,774) 503,662 08/25/2036....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036... .| 06/25/2016. | MBS Paydown 608,838 608,838 591,624 605,526 667 667 608,838 07/25/2036....
17310 AD 0| CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........cccoeuvvuenece . | 06/25/2016. | MBS Paydown 206,052 206,052 | ..cocvreneen 192,062 202,035 14 14 206,052 09/25/2036....
17312H  AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037....................... . | 06/25/2016. | MBS Paydown. 522,603 522,603 503,049 504,876 (1,864) (1,864) 522,603 06/25/2037.....
17312V AA 6| CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37............ | . | 06/25/2016. | MBS Paydown. 34,375 34,375 12,191 11,325 23,294 23,294 34,375 03/25/2037....
17312V AA 6| CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37. . | 06/25/2016. | Pass-Through Loss. 3,595 9) 9) 6,802 (6,802) (6,802) 03/25/2037.....
17312V AA 6| CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37 .| 06/30/2016. | Book Value Adjustment. 0 (6,802) 6,802 6,802 03/25/2037....
17314Q  AD 9| CMLTI 2009-11 2A2 RR MEZ SSNR CSTR 1/3 . | 06/25/2016. | MBS Paydown. 90,260 90,260 30,688 37,285 31,561 31,561 90,260 0 2,043 | 01/25/2036....
17314Q  BF 3| CMLTI2009-11 7A2 SUB SSUP CSTR 10/25/35........... .| 03/21/2016. | CITIGROUP. (2,917) (2,917) (2,917) 2917 2917 | s (119) | 10/25/2035....
173156 AA 6 CMLTI 2009-5 1A1 RR SEQ SSNR CSTR 6/37............. . | 06/25/2016. | MBS Paydown ceveeeneenn 149,839 | L 149,839 | .ooovveeaan 144,288 | ...ccoooveveee 146,005 30,896 30,896 | ..ooorvereiiiriineis | v 149,839 0 | cveres 1,434 | 06/25/2037....
17315J AP 7| CMLTI 2009-6 7A2 SUB 6.00 8/25/2037...........ccoeovvveerne . | 06/25/2016. | MBS Paydown. e 443915 | 443915 | .............. 447244 | ... 443,305 387 387 [ oo [ e 443915 ([ [ 13,962 | 08/25/2037....
17315J  AY 8| CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036..........c.co..... . | 06/25/2016. | MBS Paydown. 61,387 61,387 57,877 59,989 1,298 1,298 61,387 0 827 |07/25/2036....
17315N  AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037 . | 06/25/2016. | MBS Paydown. v 1,040,914 | 01,040,914 | L.......1,040,914 | ...........1,037,005 223 223 ceennn 1,040,914 0 30,047 | 04/25/2037....
17315X  AD 3 |CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/3 .| 06/25/2016. | MBS Paydown 251,837 251,837 242,574 246,113 3,441 3,441 251,837 (VN R 2,627 | 11/25/2035....
17316A  AQ 3| CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37............. | . | 06/25/2016. | MBS Paydown. 328,438 328,438 323,511 325,221 1,226 1,226 328,438 0 8,385 | 05/25/2037....
17317E BN 0| CMLTI 2010-7 9A2 SUB SSNR 6.0 10/25/2037............. | . | 06/25/2016. | MBS Paydown. 272,988 272,988 266,163 270,537 2,178 2,178 272,988 0 | s 7,019 |10/25/2037....
17319A AL 1|CMLTI2012-2 4A4 MEZ CSTR 03/20/2036 RE............. | . | 03/04/2016. | CITIGROUP 0 0 2,653 | 03/20/2036....
17322N AA 2| CMLTI 2014-J1 A1 SEQ SSNR 3.50 06/25/44............... . | 06/25/2016. | MBS Paydown. rerrnennnn800,017 600,017 602,455 602,369 (1,906) (1,906) 600,017 [\ 8,435 | 06/25/2044....
17322N AD 6| CMLTI 2014-J1 A2 SEQ SNR SSUP 3.5 06/44. .| 06/25/2016. | MBS Paydown 259,513 (271) (271) ..196,373 0 3,916 | 06/25/2044....
19075Q AB 8 |COBANK, ACB 7.875 04/16/2018.................. . | 04/15/2016. | Paydown ceeenn.4,000,000 0 ,000,000 0| 157,500 | 04/16/2018....
19516P AB 7| COLLB 2007-1A A2 CDO FLT 12/09/2047..................... | . | 05/09/2016. | Liquidation 3,907,454 3,565,552 0 0 0 (0) (0) 12/09/2047....
20047Q  AE 5| COMM 2006-C7 A4 SEQ CSTR 6/10/46..........ccoocevcveees . | 04/10/2016. | MBS Paydown. 48,180 48,180 47,262 48,040 330 330 48,180 0 939 |06/10/2046....
21075W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027..........ccoovvvveunene . | 06/15/2016. | MBS Paydown. 13,938 13,938 13,927 5,006 0 13,938 0 03/15/2027.....
210795 QB 9| CONTL AIRLINES 12-2 A 4.00 10/29/2024.................... . | 04/29/2016. | Sinking Fund Redemption 248 864 248,864 250,730 250,515 (73) (73) 248,864 0 10/29/2024....
210795 QC 7| CONTL AIRLINES 12-2 B 5.50 10/29/2020. . | 04/29/2016. | Sinking Fund Redemption 45,108 45,108 45,108 45,108 0 45,108 0 10/29/2020....
21079N  AA 9| CONTL AIRLINES 5.983 04/19/22. . | 04/19/2016. | Sinking Fund Redemption 144,164 | ............ 142,587 43,183 52 52 144,164 0 04/19/2022....
212015 AH 4| CONTINENTAL RESOURCES 5.00 09/15/2022. . | 06/23/2016. | DEUTSCHE BANK. 5,250,000 4,935,000 4,961,563 | ...cocvvirrinciiienns e TTA8E | i [ i 17,485 | oo 979,048 | oo [ i 152,827 | cocvvee 152,827 09/15/2022....
22303Q AP 5| COVIDIEN INTL FIN SA 2.95 06/15/2023..................... R| 04/15/2016. | Cash Tender. vere9,439,740 | ...........9,000,000 8,996,770 8,997,668 8,414 8,414 9,006,082 | ..oooooverrienns | e 433,658 | ........... 433,658 06/15/2023....
22541Q  FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33........cccc0vvvvvvvennns .| 06/25/2016. | MBS Paydown 371,124 371,124 374,578 372,638 (2,567) (2,567) 371,124 0 06/25/2033....
225418 ES 3| HEMT 2004-2 M2 MEZ FLT 08/25/2034............ccoevvuuncee . | 06/25/2016. | MBS Paydown revirneneenn TS 12T | 175,727 | o 148,929 | .coovieneen 167,468 3,002 3,002 | v | e 175,727 0 08/25/2034....
225433 AC 5| CREDIT SUISSE GP FUND 3.75 03/26/2025 R| 06/28/2016. | JP MORGAN SECURITIES INC 4,988,768 514 514 4,989,282 .(113,682) 03/26/2025....
225433 AC 5| CREDIT SUISSE GP FUND 3.75 03/26/2025 R| 06/28/2016. | KEYBANK CAPITAL MARKET. 4,988,768 514 514 ,989,282 .(120,882) 03/26/2025....
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225458 LD 8 |CSFB 2005-3 6A1 SEQ5.75 07/25/2035....................... | . | 06/25/2016. | MBS Paydown 27,890 27,890 24,613 24,546 (7,193) (7,193) 27,890 0 808 | 07/25/2035....
22545D  AF 4| CSMC 2006-C3 AM MEZ CSTR 06/15/2038.................. . | 06/15/2016. | MBS Paydown 5,095,000 | ...........5,095,000 | ...........5,101,369 (6,369) (6,369) cerer.5,095,000 06/15/2038....
2254W0  FJ 9| CSFB2003-1 1A1 SEQ7.00 2/25/2033......................... . | 06/25/2016. | MBS Paydown. 6,808 6,808 7,055 7,004 (88) (88) 6,808 02/25/2033....
227170  AE  7|CRNN2013-1A A ABS 3.08 04/18/2028.............ccoocnnens R| 06/18/2016. | MBS Paydown. cerireeneenn 125,000 | i 125,000 | .ooooovvinnee 124999 | .ccooienes 125,000 LV [OPPRRRRTOR VN 125,000 04/18/2028....
227170 AG 2| CRNN 2014-2A A ABS SNR 3.27 11/18/2029. R| 06/18/2016. | MBS Paydown. ...194,391 5 5 .194,444 11/18/2029.
22822R AQ 3| CROWN CASTLE TOW 5.495 01/15/17 . | 05/15/2016. | Call 0 .17,000,000 135,799 01/15/2017....
228452 AB 4| CRNPT 2012-1A A1LB CLO FLT 11/21/2022. . | 05/20/2016. | MBS Paydown 0 ...1,860,709 11/21/2022....
22943y  UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37.......... | . | 06/27/2016. | MBS Paydown. v 163,109 | 163,109 | covvvvveree 155,499 | ...ooovevene 160,651 1,304 1,304 | oo | i 163,109 07/27/2037....
22944F BW 8| CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37.......... . | 06/26/2016. | MBS Paydown. e 161,374 | 161,374 | e 150,736 | ..ocvveeneen 161,374 LV [OOPOPTR PRI IV 161,374 06/26/2037....
22944) DE  8|CSMC 2010-18R 4A3 SUB SSNR 04/26/38................... . | 06/26/2016. | MBS Paydown. 2,142,635 | 2,142,835 | L. 2,058,172 | ...........2,142,535 LV SO IS 2,142,535 04/26/2038....
22944P  AA 5[CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43..... . | 06/25/2016. | MBS Paydown. 575,773 575,773 517,026 518,867 28,149 28,149 575,773 02/25/2043....

22960 AA 0| OCHSNER CLINIC FOUNDATION 5.26 12/15/28. . | 06/15/2016. | Paydown ...161,368 61,368 0 12/15/2028..
22965@ AA 3| WAG EDINAMN CTL 4.59 7/15/2037............ . | 06/15/2016. | Paydown 34,267 34,254 (8) (8) 07/15/2037....

22969* AA  1[WAL-MART GREENVILLE CTL 3.52 12/15/2029.......... . | 06/15/2016. | Paydown e 101,822 | 101,822 | oo 102,840 | .coorvreneen 102,799 (44) (44) [ oo [ i 101,822 12/15/2029....

22970 AA 8| BNSF RAILWAY SER 2015 4.07 05/15/2034................. | . | 06/15/2016. | Paydown 77,364 77,364 77,364 77,364 0 77,364 05/15/2034....
22973@ AA 3| GREAT WEST 2015 4.62 12/15/2037 .........ccovverevrrerens . | 06/15/2016. | Paydown 17,407 17,407 17,407 15,964 0 17,407 0 321 | 12/15/2037....
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46. . | 05/25/2016. | Pass-Through Loss. 0 0 04/25/2046....
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46. .| 06/25/2016. | MBS Paydown 899,744 882,423 399,529 ,341,019 0 3,918 |04/25/2046....
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46. . | 06/27/2016. | Suspense Ledger Adj it 0 [ o [ e [ e | e 173,857 | wovvvvee 173,857 | oo 04/25/2046....
232422 AD  7|CWL 2006-7 2A3 SEQ FLT 04/25/46............................. | . | 06/30/2016. | Book Value Adjustment. 0 [ cooveverererevevesenenenes | v 173,857 | oo coveneneee(173,857) [ e (173,857) [ oo 04/25/2046....
23242L  AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036...........ccccoencc. . | 06/15/2016. | MBS Paydown 61,249 61,249 42,797 48,751 (53,097) (53,097) 61,249 (U IO 147 | 07/15/2036....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36........ | . | 06/25/2016. | MBS Paydown. 251,224 251,224 | .ovvrnenn 191,394 | ..o 184,576 | .oveorrreerererrinns e 130 [ [ 44,130 251,224 (1] I 714 | 12/25/2046....
23245G  AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36........ | . | 06/25/2016. | Pass-Through Loss. 16,196 12,374 0 0 12/25/2046....
232456 AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36 . | 06/27/2016. | Suspense Ledger Adj 1t 292,470 0 292,470 292,470 12/25/2046....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36 .| 06/30/2016. | Book Value Adjustment. 0 292,470 (292,470) (292,470) 12/25/2046....
23248A  AJ 0| CWL 2007-SEA1 2A1 SEQ FLT 05/25/47.........cocoeuvuuncee . | 06/25/2016. | MBS Paydown 882,400 882,400 547,088 524,540 330,615 330,615 882,400 0 3,200 | 05/25/2047....
233046 AC 5| DNKN 2015-1A A2| ABS SNR 3.262 02/20/45............... . | 05/20/2016. | MBS Paydown. 25,000 25,000 25,000 25,000 0 25,000 02/20/2045....
233046 AD 3| DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45................ . | 05/20/2016. | MBS Paydown. 37,500 37,500 37,500 37,500 0 37,500 02/20/2045....

23349  AA  0|DTEENERGY CTL 7.40 11/15/2016...........ccccocceeuvvenen | . | 06/15/2016. | Paydown 319,387 319,387 352,743 323,572 (1,993) (1,993) 319,387 11/15/2016....
247358 AA  2|DELTAAIR2012-14 05/07/20. .| 05/07/2016. | Sinking Fund Redemption 200,090 200,090 200,090 200,090 0 200,090 05/07/2020....
24736T AA  5|DELTAAIRLINES 09-1A7.75 12/17/2019 . | 06/17/2016. | Sinking Fund Redemption e 181,103 | 181,103 | oo 181,103 | oo 181,122 (3) () ) [ N 181,103 12117/2019....
24763L  FN 5| DELHE 1999-2 A7F NAS 7.03 08/15/30........cccccc0e0ececcc . | 06/15/2016. | MBS Paydown. 30,315 30,315 29,316 28,836 0 30,315 08/15/2030....
25150M  AC  0|DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36......... . | 06/25/2016. | MBS Paydown. 94,707 94,707 74,582 76,892 (5,000) (5,000) 94,707 12/25/2036....
25150N  AB 0| DBALT 2006-AR5 1A2 SEQ SSNR FLT 10/25/36.......... . | 06/25/2016. | MBS Paydown. cervrrennenn 142,302 | s 142,302 75,776 2,830 2,830 | oo | e 142,302 10/25/2036.
25150R  AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037.......... . | 06/25/2016. | MBS Paydown. v 146,314 | 146,314 | oo 129,671 3,205 3,205 | oo | s 146,314 02/25/2037....
25150R  AD 7 [DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037 . | 06/25/2016. | Pass-Through Loss. 20,671 0 02/25/2037....
251510 CV 3 |DBALT 2005-1 1A1 SEQ FLT 02/25/2035. .| 06/25/2016. | MBS Paydown (573) (573) ..196,288 02/25/2035....
251510 EP 4| DBALT 2005-3 5A1 SEQ FLT 6/25/2035... . | 06/25/2016. | MBS Paydown. 653 653 .178,481 06/25/2035....
251510 LM 3|DBALT 2006-AR1 5A1 SEQ SSNR FLT 02/25/36.......... . | 04/25/2016. | Pass-Through Loss. 0 02/25/2036.

251510 LM 3 |DBALT 2006-AR1 5A1 SEQ SSNR FLT 02/25/36.......... .| 06/25/2016. | MBS Paydown 7,254 7,254 6,237 (2,543) (2,543) 7,254 02/25/2036....
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.................. . | 06/25/2016. | MBS Paydown 24,206 24,206 24,206 15,742 1,735 1,735 24,206 02/25/2036....
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.. . | 06/25/2016. | Pass-Through Loss 9,827 9,827 0 0 02/25/2036....
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/3 . | 06/25/2016. | MBS Paydown. 17,290 17,290 17,290 11,244 1,237 1,237 17,290 0 335 |02/25/2036....
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251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.................. . | 06/25/2016. | Pass-Through Loss 7,020 7,020 0 0 02/25/2036....
251525 AP 6| DEUTSCHE BANK AG 4.50 04/01/2025........................ | R| 06/28/2016. | GOLDMAN SACHS. revenena1,291,600 | ...........8,000,000 | ...........7,985,580 | ...........7,986,447 597 597 oo 1,987,044 | L cenenn(695,444) | ..........(695,444) | ....... 248,750 | 04/01/2025....
251525 AP 6| DEUTSCHE BANK AG 4.50 04/01/2025........................ | R| 06/30/2016. | BARCLAYS CAPITAL.........cccooeeicvivivcc [ wovmvmvmrmrmrmrevmrenesnsnnenns | s 2,764,050 3,000,000 2,972,280 2,973,868 1177 1177 2,975,045 (210,995) (210,995) 58,519 | 04/01/2025.
25157F  AJ 3| DMSI 2005-WF1 1A3 SUP CSTR 06/26/2035 RE.......... . | 06/26/2016. | MBS Paydown. rerireeneenn 111,978 | 111,978 | v 103,951 | cccvvienes 104,401 4,446 4446 | s | i 111,978 0 | v 1,305 |06/26/2035....
25250  AA 2| DIALOG TELECOM TL 10.50 1/17/2018... . 1 06/20/2016. | DIStHDUION.........veverrererercrrrerereeniiene | evernerernereresnernenes | eeveveres 11,085412 | ......... 10,868,051 | ........ 10,883,344 | .........10,868,051 (VI [OOSR (PP 10,868,051 | ..eveurerrerrerereens | werererine 217,361 | ............. 217,361 | ....... 545,214 | 01/17/2018....
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/202 R| 06/14/2016. | MBS Paydown. 607,042 607,042 606,892 606,900 (56) (56) 607,042 0 9,567 |07/14/2028....
256853 AA 0| DOLPHIN ENERGY 5.888 06/15/2019... .| R| 06/15/2016. | Sinking Fund Redemption 372,400 372,400 371,469 372,018 80 80 372,400 0| e 10,963 | 06/15/2019....
25755T  AC 4| DPABS 2012-1A A2 ABS 5.216 01/25/2042................... . | 04/25/2016. | MBS Paydown. 92,716 92,716 92,716 92,716 0 92,716 (VN R 2,418 |01/25/2042....
25755T AE 0| DPABS 2015-1A A2l ABS SNR 4.474 10/45................. | . | 04/25/2016. | MBS Paydown 40,000 40,000 40,000 40,000 0 0 40,000 0 915 | 10/25/2045....
258257 AA 2| DORIC NIMROD AIR 2012-1B 6.50 05/30/2021............ R| 05/30/2016. | Sinking Fund Redemption 352,238 352,238 352,238 352,238 0 352,238 0 05/30/2021....
258258 AA 0| DORIC NIMROD AIR 2012-1A 5.125 11/30/24. R| 05/30/2016. | Sinking Fund Redemption rerirnnneenn 123,077 | 123,077 | e 123,077 | v 123,077 (U [ RO N 123,077 0 | cnad 3,154 |11/30/2022....
26067* AA 3| DOW CHEMICAL CTL 5.18 3/15/203 . | 06/15/2016. | Paydown 93,138 93,138 93,557 93,521 (10) (10) 93,138 0 2,011 | 03/15/2034..
26208L  AA 6| HONK 2015-1A A2 ABS SNR 5.216 07/20/2045 . | 04/20/2016. | MBS Paydown. 35,000 35,000 35,000 35,000 0 35,000 0 913 | 07/20/2045....
26223N  AE  5|DRUG 2012-1 A2 ABS 5.80 07/15/2024........................ |. | 04/15/2016. | MBS Paydown. e 422,564 | 422,564 | ............. 422,491 | o 422,529 9 9 0| e 12,254 | 07/15/2024....
262230 AD  1|DRUGB 2014-1 A2 ABS SNR PT 3.484 07/23............... . | 04/15/2016. | MBS Paydown. ceeernnn 445,639 | 445639 | ............. 445632 | .............. 445,639 0 (0 [ 7,763 | 07/15/2023....
26845# AA 8| EDXSUPPLY CHA SEN SEC NT 3.50 1/15/2019.......... . | 04/15/2016. | Paydown serennnn 158,816 0 (U P 1,204 |01/15/2019....
26971H  AB  8|EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39. 06/15/2016. | MBS Paydown 87,496 0 0 (] IO 1,571 | 12/15/2039....
28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025 . | 04/01/2016. | MBS Paydown. 33,404 0 0 2,340 |10/01/2025....
28108P AB 2 |ESLFT2012-A AT ABS FLT 10/01/2025. . | 04/01/2016. | MBS Paydown. 44,201 0 0 | v 2,438 |10/01/2025....
28618W  AA  2|ERL 2014-1A A1 ABS SNR 2.299 04/19/2044............... . | 06/19/2016. | MBS Paydown. 24 24 (VN R 104 | 04/19/2044....
28618X AD  4|ERL2016-1A A1 ABS SEQ SNR 3.968 03/46................ | . | 06/19/2016. | MBS Paydown cerreeneeen 183,338 | 183,338 | coovvveeann 183,338 0 0 | cveres 1,209 |03/19/2046....
29266R  AB 4| EDGEWELL PERSONAL CARE 4.70 05/19/2021.......... . 106/02/2016. | CITIGROUP..........coovrrveercrmreriisnrens | corersereressesesessseennnen | cvver 10,437,500 | ......... 10,000,000 | ........... 9,999,200 9,999,524 34 34 9,999,558 | ...oooorerirenns | e 437,942 | ..o 437,942 | ... 258,500 | 05/19/2021....
29266R  AC 2| EDGEWELL PESONAL CARE 4.70 05/24/2022............ | . | 06/02/2016. | CITIGROUP 830,000 800,000 797,728 798,427 92 92 798,520 31,480 31,480 | ........ 18,800 | 05/24/2022....
29266R  AC 2| EDGEWELL PESONAL CARE 4.70 05/24/2022 . | 06/03/2016. | BANC OF AMERICA SECURITIES..... 2,282,500 2,200,000 cevenennnn2, 195,675 255 255 86,570 86,570 57,079 | 05/24/2022....
302610  AK 5| FREMF 2012-KFO1 B SEQ FLT 10/25/2044...... .| 05/25/2016. | MBS Paydown.............rvvvcvvveiminnenniens | cevervvcvssssssssennsssssinns | covesnd 6,000,000 | ...........6,000,000 6,000,000 0 0 73,524 | 10/25/2044....
30605X AA  1[FWAY 2012-1 A2 ABS 4.21 10/15/2042......................... | . | 06/15/2016. | MBS Paydown. 90,361 90,361 90,592 (23) (23) 0 | cveres 1,585 |10/15/2042....
30605X AC  7|FWAY 2015-1A A2 ABS PT SNR4.213 11/42............... . | 06/15/2016. | MBS Paydown. 15,000 15,000 15,000 15,000 0 15,000 0 263 | 11/15/2042....
31307# AA 9| CORPUS CHRISTI (FDL) CTL 4.537 2/15/35................ . | 06/15/2016. | Paydown 24,739 24,739 24,743 24,743 (0) (0) 24,739 LU I 468 | 02/15/2035....
31331F  AY 7| FEDERAL EXPRESS 6.845 01/15/19........cccccoocvevvvernnne . | 05/04/2016. | Consent Fee 2,224 0 2,224 0 01/15/2019....
31331F  BC 4 |FEDERAL EXPRESS 8.25 01/15/19. . | 05/04/2016. | Consent Fee. 450 0 450 0 01/15/2019....
316817 AA  3|57TH ST MTGE 7.125 6/01/2017.. . | 06/01/2016. | Sinking Fund Redemption cevireeneeen 136,767 | i 136,767 | oooovvriee 130,533 | .covvvnen 136,186 257 VLY (N [T 136,767 0 | e 4,017 | 06/01/2017....
32027L AE 5| FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036........... . | 06/25/2016. | MBS Paydown. corininnneen132,878 | 132,578 | oo 116,068 | ...ooovvveve 116,227 3,174 374 | s | v 132,578 0 321 |10/25/2036
32027N  RU 7 |FFML 2005-FF5 M2 MEZ FLT 03/25/2035...........cccvconnne . | 06/25/2016. | MBS Paydown. rerreeneenn 183,596 | i 183,596 | ..ccovvi 149,631 | .ccvvvenes 176,979 1,908 1,908 | oo [ s 183,596 0 03/25/2035....
32027N  ZL 8 |FFML 2006-FFH1 A4 SEQ FLT 01/25/2036................... . | 06/25/2016. | MBS Paydown. 541,346 541,346 | ..ooovvnnenn 418,190 | ..cocceeenn 492,425 | oo e 13,662 [ s [ s 13,662 541,346 0 01/25/2036....
32028 AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036................... . | 06/25/2016. | MBS Paydown. 666,983 666,983 621,488 641,532 4,429 4,429 666,983 0 07/25/2036....
32051G  FM 2| FHAMS 2005-FA1 1A2 SEQ 5.50 03/25/2035... . | 06/25/2016. | MBS Paydown 29,261 29,261 28,713 28,928 133 133 29,261 0 03/25/2035....
32051G NS 0| FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35. .| 06/25/2016. | MBS Paydown 72,495 72,495 54,137 24,845 39 39 72,495 0 06/25/2035....
32051G NS 0| FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35. . | 06/25/2016. | Pass-Through Loss. 1,243 0 0 06/25/2035....
32051G  SQ 9| FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35........... | . | 06/25/2016. | MBS Paydown. 572,839 572,839 | .ovvrrrnnn 478,997 cevrrreneen 18,742 | i [ e 15,742 572,839 0 | v 3,463 |09/25/2035....
32051G SQ 9| FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35........... | . | 06/25/2016. | Pass-Through Loss. 56,580 0 0 09/25/2035....
32051G XV 2|FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35.......... . | 06/25/2016. | MBS Paydown 44,919 44,919 41,800 38,730 (9,197) (9,197) 44919 L] IO 485 | 11/25/2035....
32051G Y2  5|FHASI2006-AR12A1 SEQ SSNR CSTR 05/36 .| 06/25/2016. | MBS Paydown 25,381 25,381 15,990 17,592 5,390 5,390 25,381 0 339 | 05/25/2036....
32051S  AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035.. .| 01/25/2016. | Pass-Through Loss. 150 103 (71) (71) 0 04/25/2035....
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320518 AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035.................. .| 06/25/2016. | MBS Paydown 93,549 93,549 64,315 62,741 7,029 7,029 93,549 (VN R 404 | 04/25/2035....

32056 AA  2|FHASI2007-AR3 1A1 SEQ SSNR CSTR 11/37............. . | 06/25/2016. | MBS Paydown 510,590 510,590 333,650 340,643 51,940 51,940 510,590 0 5,996 | 11/25/2037....

32056 AA  2|FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37............. .| 06/25/2016. | Pass-Through Loss. 330,819 0 0 11/25/2037....

32113)  CF 0| FNLC 2005-4 A3 SEQ FLT 02/25/2036...........ccocvvvvrrerens . | 06/25/2016. | MBS Paydown. 315,953 315,953 243,678 291,985 ceerrerneeene(12,801) | oo cnnennnn(12,801) 315,953 0 889 |02/25/2036....

337158 AE 9| FIRST TENN BANK BKNT 5.65 04/01/2016, . | 04/01/2016. | MLUTIY........oovveeenrereeererisereriescrens | coveresereiseeesissseenenes | ceverennn 21,000,000 | .......... 21,000,000 | ........ 20,862,063 20,995,984 4,016 4,016 | v | e 21,000,000 0 593,250 |04/01/2016....

345397 WA 7 |FUEL TRUST 3.984 06/15/2016 . | 06/15/2016. | Maturity. 3,000,000 3,000,000 3,000,000 3,000,000 0 3,000,000 0 06/15/2016....

345397 WB 5| FUEL TRUST 4.207 04/15/2016. . | 04/15/2016. | Maturity. <erener.5,000,000 | ...........5,000,000 5,000,000 5,000,000 0 5,000,000 0 04/15/2016....

346845 AA 8| FORT BENNING 5.28 01/15/2021.........ccovvvvvvvvvvvvrvrnnnnnns . | 04/07/2016. | RAYMOND JAMES & ASSOCIATES.. | ......ocvvvevevevvrerevercrenes | v 5,407,900 | ..........5,000,000 | ........... 5,136,500 5,052,938 (4,921) (4,921) 5,048,017 359,883 359,883 | ... 195,800 | 01/15/2021.... | 1FE........

347466 AE 4 [IRWIN LAND LLC 5.3 12/15/35.......coevvrevevrrirrernrirneens . | 06/15/2016. | Sinking Fund Redemption cevireeneeen 150,670 | i 150,670 | ..ocoovvvnneee 141,696 | ..ccoovreneen 143,256 222 222 | e | v 150,670 0 3,993 | 12/15/2035....

35671D AZ 8| FREEPORT-MCMORAN C&G 3.875 03/15/2023.......... |. | 06/23/2016. | GOLDMAN SACHS 3,681,563 | ..........4,250,000 | ........... 4,247,493 | ..........4,248,130 112 12 | e | v 4,248,242 | ... reverrnn(566,679) | ...........(566,679) 03/15/2023....

35671D BD 6 | FREEPORT-MCMORAN C&G 2.375 03/15/2018.. . | 05/10/2016. | JP MORGAN SECURITIES INC 3,325,000 3,500,000 3,263,750 3,297,603 32,095 32,095 3,329,698 (4,698) (4,698) 03/15/2018....

35671D BD 6| FREEPORT-MCMORAN C&G 2.375 03/15/201 . | 06/01/2016. | JP MORGAN SECURITIES IN 3,395,000 3,263,750 3,297,603 37,768 37,768 3,335,371 59,629 59,629 03/15/2018....

36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28 . | 04/25/2016. | Pass-Through Loss. 0 (77) 77 77 12/25/2028....

36157N  FL 3| GECMS 1997-HE4 A6 SEQ 7.17 12/25/28.................... . | 06/25/2016. | MBS Paydown 7,175 7,405 7,429 (39) (39) 7175 0 | creriine 127 | 12/25/2028....

36159X AC 4| GECMC 2007-C1 A3 SEQ 5.481 12/10/2049................. . | 06/10/2016. | MBS Paydown. w1079 | 107,119 | 95,604 | .............. 107,119 (0 [T S 107,119 0 2,825 | 12/10/2049....

361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033................ . | 06/25/2016. | MBS Paydown. 3,821 4,534 211 211 4,853 0 89 |04/25/2033....

36185N 6N 5[ GMACM 2005-AR2 2A SEQ SNR FLT 05/25/2035. . | 06/25/2016. | MBS Paydown. 12,246 (972) (972) 12,976 0 38 |05/25/2035....

36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35 . | 06/25/2016. | MBS Paydown. 199,111 3,826 3,826 0 07/25/2035....

36190G  AA 6| GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37. . | 06/26/2016. | MBS Paydown. 1,151,710 7,550 7,550 ,183,710 0 01/26/2037....

36190K AS 8| GSMS 2009-RR1 GGB SUB CSTR 07/12/38................. .| 06/12/2016. | MBS Paydown............cccccvvvvvvvveeneccrenees [ rovevevivivevevevssesssenesenns | v 8,023,238 8,023,238 8,244,958 8,031,051 (30,813) (30,813) 8,023,238 0 07/12/2038....

36190K BJ 7 [GSMS 2009-RR1 MLA SEQ CSTR 12/14/2049............. . | 06/14/2016. | MBS Paydown 2,921,538 2,921,538 2,697,629 2,899,450 5,259 5,259 2,921,538 0 12/14/2049....

36190K AE 9| GSMS 2009-RR1 GGA SEQ CSTR 07/12/2038............. | . | 02/12/2016. | MBS Paydown 0 0 07/12/2038....

36192E  AB 7| GTP CELLULAR 12-2 A 4.336 03/15/2019..........ccoevveees . | 06/15/2016. | Sinking Fund Redemption 52,710 52,710 52,710 52,710 0 52,710 0 03/15/2019....

36228F G7 5| GSR 2004-3F 2A4 PAC 5.50 2/25/2034......... . | 06/25/2016. | MBS Paydown. 67,035 67,035 66,674 66,766 148 148 67,035 0 02/25/2034....

3622EA  AA 8| GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/204 . | 06/25/2016. | MBS Paydown. 323,977 323,977 214910 | ccccooccen. 114,628 (508) (508) 323977 0 03/25/2047....

362332 AE 8| GSMS 2006-GG8 A4 SEQ 5.56 11/10/39..........ccccuvnnee . | 06/10/2016. | MBS Paydown v 1,255,034 | ... 1,255,034 | .......... 1,237,875 | .........1,252,241 1,313 1,313 conen 1,255,034 0 11/10/2039....

362341  BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035................. . | 06/25/2016. | MBS Paydown. 365,116 365,116 357,814 360,613 1,679 1,679 365,116 0 06/25/2035

362341 FN 4| GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035............ . | 06/25/2016. | MBS Paydown. 363,799 363,799 337,992 3,568 3,568 363,799 0 07/25/2035....

362341  XC 8| GSR2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.......... . | 06/25/2016. | MBS Paydown. 317,995 317,995 273,457 9,182 9,182 317,995 0 11/25/2035....

362341  XC 8| GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035. . | 06/25/2016. | Pass-Through Loss (719) 0 0 11/25/2035....

362341 XE 4| GSR2005-AR7 5A1 SEQ SSNR FLT 11/25/2035. . | 06/25/2016. | MBS Paydown e 141811 | 141,611 | oo 125,326 8,530 8,530 | ooveieireieeieeies | e 141,611 0 341 | 11/25/2035....

362341 XE 4| GSR2005-AR7 5A1 SEQ SSNR FLT 11/25/2035.......... .| 06/25/2016. | Pass-Through Loss. (3,023) 0 0 11/25/2035

362341  XG 9| GSR2005-AR7 6A1 SEQ SNR FLT 11/25/2035............ . | 06/25/2016. | MBS Paydown. 278,433 278,433 264,791 4,038 4,038 278,433 0 | v 1,991 |11/25/2035....

362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046................. . | 06/25/2016. | MBS Paydown. 668,709 668,709 | .............. 472,882 | ooovorenn 445992 | ..o e T38| s [ s 111,538 668,709 (0 [ 1,673 |05/25/2046....

36242D H4 8| GSR 2005-AR2 1A1 SEQ SNR FLT 04/25/2035............ . | 05/25/2016. | MBS Paydown. v 114163 | 114,163 | oo 104,745 (3,763) TR (5X) 1 N ISV 114,163 0 815 | 04/25/2035....

36244S AD 0| GSAA2006-13 AF4 SEQ STP 07/25/2036.... . | 06/25/2016. | MBS Paydown 358,675 358,675 247,486 208,691 cererereen(13,875) | i cvnennnnn(13,875) 358,675 0 5,682 | 07/25/2036....

36248# AA 0| GSA (ANCHORAGE, AK) CTL 3.50 11/15/2030. .| 06/15/2016. | Paydown 28,162 28,162 28,416 (6) (6) 28,162 0 225 |11/15/2030....

362480 AD  7|GSCC2006-2 A1 SEQ SNRFLT 05/25/2036... . | 06/25/2016. | MBS Paydown. rerreennnn 130,654 | 130,654 93,745 e 12,031 [ [ 12,031 | o | v 130,654 0 203 | 05/25/2036....

36248F AG  7|GSMS 2011-GC3 A4 SEQ 4.753 03/10/44.....................| . | 06/10/2016. | MBS Paydown. 222,285 222,285 226,674 224,734 (2,726) (2,726) 222,285 0 | vt 4,745 | 03/10/2044....

362631 AB 9| GSR 2006-OA12A1 SEQ SSNR FLT 08/25/2046......... . | 06/25/2016. | MBS Paydown. 209,465 209,465 | ... 166,786 | ..oooovevenens 181,193 | oo JUUSOROROOOOY I 4.3 OO I 17,884 209,465 0 504 |08/25/2046....

362669 AV 5| GSR 2007-4F 6A1 SEQ 6.0 06/25/22027....................... | . | 06/25/2016. | MBS Paydown 17,464 17,464 16,187 16,219 1,622 1,622 17,464 L] IO 445 | 06/25/2027....

362669 AV 5| GSR 2007-4F 6A1 SEQ 6.0 06/25/22027 .| 06/25/2016. | Pass-Through Loss. 3,142 2,912 0 0 06/25/2027....

36298G AA 7| GSPAMONETIZATION TR 6.422 10/09/202 . | 06/09/2016. | Sinking Fund Redemption 90,563 90,563 91,831 91,504 (32) (32) 90,563 0 10/09/2029....
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368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16.............ccccccoeee | - | 06/20/2016. | Sinking Fund Redemption 18,076 18,076 17,375 18,076 (0) (0) 18,076 0 504 |09/20/2016....
37952U AB 9| SEACO 2013-1A AABS 2.98 04/17/2028............ccccouue.. R| 06/17/2016. | MBS Paydown. rerreereeen 468,750 | i 468,750 | .............. 462,089 | .....cocoouuu 463,428 527 572 RO VY 468,750 0 | cend 5,800 |04/17/2028....
379520  AC  7|SEACO 2013-2A AABS 3.67 11/17/2028...................... R| 06/17/2016. | MBS Paydown 87,500 87,500 87,493 87,494 1 1 87,500 (V) R 1,338 | 11/17/2028....
379520 AD  5[SEACO 2014-1A A1 ABS SNR 3.19 07/17/24................ R| 06/17/2016. | MBS Paydown. 250,000 250,000 249,948 249,954 4 4 250,000 0 3,323 | 07/17/2029....
37954T  AA 2| GSFI2015-1 B1 ABS SNR 2.74 01/18/2030 R| 06/18/2016. | MBS Paydown. 272,727 272,727 272,719 272,727 0 272,727 0 | e 3,114 |01/18/2030....
38011A AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/3f . | 06/25/2016. | MBS Paydown. ...144,955 ...144,955 ...144,955 93,397 33,354 33,354 ..144,955 0 3,897 | 05/25/2036....
393505 HU 9| GT 1995-6 B1 SUB 7.70 9/15/2026.... . | 06/15/2016. | MBS Paydown 47,435 47,435 47,842 47,435 0 47,435 0 | e 1,555 |09/15/2026....
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34.........cccccceeeeccrccce. . | 06/25/2016. | MBS Paydown. 51,329 51,329 51,072 50,894 220 51,329 (V) R 1,126 | 09/25/2034....
40066N  AA 4| GUANAY FILTD 6.00 12/15/2020............cc.cooseerrernennnee | R| 06/07/2016. | BARCLAYS CAPITAL 3,818,336 3,827,906 3,890,708 3,864,372 (5,687) 3,860,208 [ oo reverrenennn(81,869) | oo (41,869) | .o 57,419 |12/15/2020....
40066N  AA 4| GUANAY FILTD 6.00 12/15/2020..............ccocervveennenen. | R| 06/08/2016. | BARCLAYS CAPITAL reveerennnnn 163,667 765,581 778,979 773,364 (1,237) 772,451 (8,784) (8,784) 20,211 | 12/15/2020
40066N  AA 4| GUANAY FILTD 6.00 12/15/2020................. .| R| 06/15/2016. | Sinking Fund Redemption 224,784 224,784 224,936 224,872 (14) 224,784 0 9,296 |12/15/2020....
40256V AE 8| GULFS 2007-1A C CLO MEZ FLT 06/17/2021.. . | 06/17/2016. | MBS Paydown. 6,875,000 6,875,000 6,539,844 6,770,162 .104,839 6,875,000 0 50,048 | 06/17/2021....
40442L  AB  1|H22015-1A AFX CDO SEQ SSNR 3.3526 06/4 . | 06/24/2016. | MBS Paydown. v 184,443 | 184,443 | oo 184,442 | ..o 184,443 (72 ) I IS 184,443 (VN R 2,063 | 06/24/2049....
410867 AC 9| HANOVER INSURANCE GRP 7.50 03/01/2020............ . | 05/21/2016. | Make Whole Call 6,051,550 5,000,000 | ...........4,982,850 | ...........4,991,391 8,609 8,609 5,000,000 v 1,061,550 | ........1,051,550 | ....... 270,833 | 03/01/2020....
41161G AC 7| HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36............ | . | 06/21/2016. | MBS Paydown. 13,474 13,474 9,499 9,367 (37) (37) 13,474 0 36 | 07/21/2036....
41161P  EX 7 [HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034.................. . | 06/19/2016. | MBS Paydown. 57,907 57,907 46,470 47,634 8,743 8,743 57,907 0 590 |06/19/2034....
41161P TN 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35... . | 06/19/2016. | MBS Paydown. cererrennnnn 118,396 | s 118,396 82,835 76,350 e T528 [ i [ s 14,528 | oo | i 118,396 0 11/19/2035....
41161P UK 7| HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/4; .| 06/19/2016. | MBS Paydown 39,202 39,202 27,648 28,432 (21,733) (21,733) 39,202 0 08/19/2045....
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46 . | 06/19/2016. | MBS Paydown. 15,332 15,332 10,886 8,741 (822) (822) 15,332 0 40 |09/19/2046....
411707 AA 0| HNGRY 2013-1A A2 ABS 4.474 03/20/2043................. . | 06/20/2016. | MBS Paydown. 31,875 31,875 31,875 31,875 0 31,875 (VN R 713 |03/20/2043....
42217K AN 6| WELLTOWER INC 6.20 06/01/2016............cccccoevuveennn | . | 06/01/2016. | Maturity. rerenera1,000,000 | ...........7,000,000 6,975,500 6,998,699 1,301 1,301 cveneren. 1,000,000 0| e 217,000 | 06/01/2016....
42249%  AA 7 [HEALTHPARTNERS INC 2013 4.61 5/15/2030............. . | 05/15/2016. | Paydown 527,027 527,027 527,027 527,027 0 527,027 0| e 12,148 | 05/15/2030....
437084 PQ 3| HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........ccovcrvcneees . | 06/25/2016. | MBS Paydown. cevreeneen 433751 | 433,751 | e 368,146 | .............. 422,684 | ..o ceevrrreeen(T4A19) | s cevvrreene(TAA19) [ e | e 433,751 (U P 1,473 |01/25/2036....
43710K  AC 0 [HEAT 2007-2 2A2 SEQ FLT 07/25/2037... . | 06/25/2016. | MBS Paydown. 648,427 648,427 386,895 541,041 crereienenn 16,346 [ i [ s 16,346 648,427 0 | s 1,577 |07/25/2037....
43710M  AA 0| RFMS2 2007-HSA1 A SEQ FLT 02/25/203 .| 06/25/2016. | MBS Paydown 16,346 16,346 11,175 2,760 3,283 3,283 16,346 0 37 | 02/25/2037....
43739H AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036................. . | 06/25/2016. | MBS Paydown v 1,409,348 | .......1,400,348 | ...........1,232,611 62,162 62,162 conen 1,409,348 0 3,003 | 12/25/2036....
437690 AX 8| HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34................ . | 06/25/2016. | MBS Paydown. ceverennnnn 188,558 | 188,558 | ....oooeouue 164,045 | ............. 173,782 5126 5126 | covvovererrenienns | e 188,558 ([ [ 777 |07/25/2034....
448579 AC 6| HYATT HOTELS 3.875 08/15/2016.........cccorvreerrerrcnnns . | 04/11/2016. | Make WhHole Call...........ccvvvevrereerecrrins | coverrermrirnenmrisnenenins | eevev 10,099,996 | ......... 10,000,000 9,957,100 9,994,225 5,775 5,775 | oo [ v 10,000,000 99,996 99,99 | ....... 254,028 | 08/15/2016....
45112A  AA 5[ICONX 2012-1A A ABS 4.229 01/25/2043..................... . | 04/25/2016. | MBS Paydown. cerrreennnnn 139,710 | s 139,710 | oo 139,710 | oo 139,711 3 K T [OOSR U 139,710 0 2,954 | 01/25/2043....
45254N  JB 4 |IMM 2004-4 2A1 SEQ STP 9/25/2034........... . | 06/25/2016. | MBS Paydown. 1,068 1,068 .130,324 (VN R 2,738 | 09/25/2034....
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035. . [ 06/25/2016. [ MBS Paydown..........cccccuereenmrnericnnns [ cermrnericnninnnicnninenns | evvennieennn 149,085 | 149,055 | 121,106 | 125,120 | e cevrreneene(15,811) | i ceverereeenn(15,8611) [ i ..149,055 0 635 |04/25/2035....
45254N  NT 0 IMM 2005-3 M1 MEZ FLT 08/25/2035............cccvvveveeeenee | . | 06/25/2016. | MBS Paydown. 1,955 1,955 40,551 (VN R 172 | 08/25/2035....
45254N  NT  0IMM 2005-3 M1 MEZ FLT 08/25/2035..............ccoouvveenne | . | 06/25/2016. | Pass-Through Loss 0 0 08/25/2035....
45254T TN 4| IMSA 2006-1 2A1 SEQ FLT 5/25/36.........cococcvervrerrenens . | 06/25/2016. | MBS Paydown. (18) (18) 4,028 0 12 | 05/25/2036
456606 HK  1[INDYL 2005-L2 A1 SEQ FLT 10/25/2013........ccoovvvvvvveres .| 06/25/2016. | MBS Paydown 0 0 181 181 0 [10/25/2013....
45660K AA 9| INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037. . | 06/25/2016. | MBS Paydown 262,521 262,521 211,494 213,029 9,618 9,618 262,521 02/25/2037....
45660K AA 9| INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/203 .| 06/25/2016. | Pass-Through Loss. 46,991 37,857 0 46,991 6,991) | .. .| 02/25/2037....
45660L CK  3[INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35. . | 06/25/2016. | MBS Paydown. covvneeneenn 171,544 | 171,544 | e 123,512 (32,487) (32,487) | oo | i 171,544 02/25/2035....
45660L  PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35............. . | 06/25/2016. | MBS Paydown. 6,169 6,169 3,506 396 2,149 2,149 6,169 06/25/2035....
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35............. . | 06/25/2016. | Pass-Through Loss. 16,844 17,054 0 0 06/25/2035....
45660N W6 8 |RAST 2004-R2 A3 Z 5.50 08/25/2034............ccccoeuuvweeee. | . | 06/25/2016. | MBS Paydown. revreenenen 169,055 | L 169,055 | ....oooeeueu 176,874 | .coovvee 176,700 (6,365) (6,365) [ cvvoveeeeeirirerireis | e 169,055 0 3,954 | 08/25/2034....
45660N X9 1 [INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34............... .| 06/25/2016. | MBS Paydown 35,952 35,952 29,481 29,920 (1,079) (1,079) 35,952 (VN 409 | 10/25/2034....
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45661X  AB 8| INDX2006-AR13 A2 SEQ SSNR FLT 07-25-36............. | . | 06/25/2016. | MBS Paydown. 97,470 97,470 58,421 61,618 (31,688) (31,688) 97,470 0 318 | 07/25/2036.... | 1FM........

46184#  AA 5| INVISION DIV LIBOR+900 6/30/2020...........coccovrvereruunne . | 06/30/2016. | Paydown 46,148 46,148 45,687 45,724 49 49 46,148 0 2,069 |06/30/2020.... | 5*...

46616M  AA 8| HENDR 2010-3A A ABS 3.82 12/15/2048...................... . | 06/15/2016. | MBS Paydown. 65,328 65,328 65,315 65,178 14 14 65,328 (V) R 1,014 | 12/15/2048....

46616M  AB 6| HENDR 2010-3A B ABS 6.85 12/15/2050.............ccc0uvere . | 06/15/2016. | MBS Paydown. 25,218 25,218 25217 25,218 0 25,218 12/15/2050....

46616P  AA 1 [HENDR 2011-1A A ABS 4.70 10/15/2056, . | 06/15/2016. | MBS Paydown. 87,159 87,159 87,136 87,139 52 52 87,159 10/15/2056....

46616Q AA 9| HENDR 2011-2A A ABS 4.94 09/15/5 . | 06/15/2016. | MBS Paydown. 90,879 90,879 90,826 90,815 5 5 90,879 09/15/2056....

46616V AA 8| HENDR 2012-1A A ABS 4.21 02/16/206 . | 06/15/2016. | MBS Paydown 62,431 62,431 62,417 62,411 292 292 62,431 02/16/2065....

46617A  AA 3| HENDR 2012-3A A ABS SSNR 3.22 09/15/2065........... | . | 06/15/2016. | MBS Paydown. L A63,744 | 163,744 | oo 162,103 81,823 94 94 [ s | s 163,744 09/15/2085....

46617F  AA 2| HENDR 2013-1A A ABS 3.22 03/15/2067..........occcvevunnee . | 06/15/2016. | MBS Paydown. 140,167 | s 140,167 | .ovvveeeee 140,070 | ccoovrreneen 140,071 33 33 | s | i 140,167 04/15/2067....

46617J  AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062...................... . | 06/15/2016. | MBS Paydown. ...145,682 | .............. 145,682 | ...ooveeeee 145,648 | ..coovereee 145,619 (74) () [FRN IS 145,682 03/15/2062....

46617L  AA 9| HENDR 2013-3A A ABS 4.08 07/15/41 . | 06/15/2016. | MBS Paydown. 209,927 209,927 209,757 209,767 207 207 209,927 01/17/2073....

46617T AA 2| HENDR 2014-1A A ABS SNR 3.96 03/15/2063. . | 06/15/2016. | MBS Paydown. 36,905 (2) 2) 03/15/2063....

46618A  AA 2| HENDR 2014-2A A ABS 3.61 01/17/2073 . | 06/15/2016. | MBS Paydown. 65,091 1 1 01/17/2073....

46618H AA 7 |HENDR 2014-3A A ABS SNR 3.50 06/15/2077.............. . | 06/15/2016. | MBS Paydown 150,557 | e 150,557 | .ovvveenne 150,101 | ccovvvenees 150,104 91) (91) [ e [ i 150,557 06/15/2077....

46618L  AA 8| HENDR 2015-1A A ABS SSNR 3.26 09/15/2072........... | . | 06/15/2016. | MBS Paydown. 355,216 355,216 351,918 351,980 (58) (58) 355,216 ([ [ 4,590 |09/15/2072....

46619R  AA 4| HENDR 2015-2A A ABS SSNR 3.87 03/15/2058........... |. | 06/15/2016. | MBS Paydown 22,431 22,431 22,466 22,465 (15) (15) 22,431 0 359 |03/15/2058....

46619X  AA 1 [HENDR 2015-3A A ABS SSNR 4.08 03/17/70... . | 06/15/2016. | MBS Paydown. 29,509 29,509 29,483 29,483 0) (0) 29,509 0 506 |03/17/2070....

466247 L6 8 |JPMMT 2006-A2 IIB1 MEZ SEQ CSTR 08/25/3: .| 06/25/2016. | MBS Paydown 51,015 51,015 48,624 48,941 (4,485) (4,485) 51,015 0 576 |08/25/2034....

466247 QP 1| JPMMT 2005-A3 7CA1 SEQ SSNR FLT 06/25/35. . | 06/25/2016. | MBS Paydown. 51,532 51,532 47,474 (209) (209) 51,532 0 209 |06/25/2035....

466247 RP 0| JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035................ . | 06/25/2016. | MBS Paydown. 284,652 284,652 252,628 254,271 JESROROOONY 1< =10 A R I 19,507 284,652 (VN RO 3,127 | 07/25/2035....

46625Y CV 3| JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41.......ccoovevuunce . | 06/15/2016. | MBS Paydown 57,356 57,356 57,743 57,356 0 57,356 0 | cveres 1,195 |07/15/2041....

46626  FL 9| JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035................ . | 06/25/2016. | MBS Paydown. ...193,566 | ............. 193,566 | ...oovvevnen 181,650 | oo 186,676 (6,765) ((CI[51:) [ [ 193,566 ([ [ 494 | 05/25/2035....

46627M  AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35............... . | 05/25/2016. | MBS Paydown. 50,714 50,714 48,796 37,891 ceevrrrrenene(14,810) | oo ...(14,810) 50,714 (U P 1,205 |12/25/2035....

46627M  AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.. . | 06/25/2016. | Pass-Through Loss. 8,936 8,598 9,960 9,960 0 12/25/2035....

46627M  AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.. .| 06/25/2016. | MBS Paydown 25,387 25,387 25,387 0 25,387 0 12/25/2035....

46627M  CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36............... | . | 06/25/2016. | MBS Paydown. 27,541 27,541 27,563 19,587 1,167 1,167 27,541 0 321 |03/25/2036....

46627M  CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36............... | . | 06/25/2016. | Pass-Through Loss 4,455 5,301 0 0 03/25/2036.

46627M  CY  1|JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.......... . | 06/25/2016. | MBS Paydown. 457568 | .o 457,568 376,535 319,823 cerrnenenn 16,963 [ i [ 16,963 | oo | i 457,568 0 | cornnd 4,914 | 03/25/2036....

46627M  EC 7| JPALT 2006-S1 1A6 NAS 5.75 3/25/36..........ccccovvivnnnens . | 05/25/2016. | Pass-Through Loss. 2421 2,265 0 0 03/25/2036....

46627TM  EC 7| JPALT 2006-S1 1A6 NAS 5.75 3/25/36......... . | 06/25/2016. | MBS Paydown. 51,403 51,403 48,094 40,323 1473 1473 51,403 0 | s 1,104 | 03/25/2036....

466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36 . 1 03/31/2016. | Book Value Adj 0 532 (532) (532) 11/25/2036....

466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36............. | . | 06/25/2016. | MBS Paydown. ..166,060 | coovvvvve 166,060 | coovvvvvvce 123,715 | oo 157,603 | coovevveeeeeeeeeeeieiei coerereeeee 107,085 | o | v 107,065 | covvvvveveeeeeeeeeeeeeeees | v 166,060 (VN RO 2,111 | 11/25/2036....

466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36............. | . | 06/25/2016. | Pass-Through Loss 6,073 4,525 0 (532) 532 532 11/25/2036....

46628G  AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36............. . | 04/26/2016. | Suspense Ledger Adj l 68,169 0 05/25/2036.

46628G  AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36............. .| 05/26/2016. | Suspense Ledger Adj 44,432 0 05/25/2036....

46628K AC 4| JPMMT 2006-A3 2A1 SEQ SNR 2.8202 05/36.. . | 06/25/2016. | MBS Paydown 27,616 27,616 23,198 (1,193) (1,193) 27,616 05/25/2036....

46628L  AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36 .| 06/25/2016. | MBS Paydown 13,238 13,238 10,120 10,221 873 873 13,238 06/25/2036....

46628L AB 4| JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36... . | 06/25/2016. | Pass-Through Loss. (51) 0 (51) 51 51 06/25/2036....

46628V AH  9[JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36.............. . | 06/25/2016. | Pass-Through Loss. 76,978 (599) (599) 0 08/25/2036.

46629H AB 2 |JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036................ .| 06/25/2016. | MBS Paydown 264,574 264,574 209,675 226,459 (6,536) (6,536) 264,574 0 686 | 07/25/2036....

46629P AC 2| JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47................... . | 06/15/2016. | MBS Paydown 867,319 867,319 894,964 870,951 3,637 3,637 867,319 0| s 17,285 | 05/15/2047....

466300 AL 4 |JPMRR2009-11 2A1 SEQ 6.0 11/26/36. . | 06/26/2016. | MBS Paydown. 884,780 884,780 909,388 897,846 e (13,318 [ i ..(13,318) 884,780 (V) R 24,654 | 11/26/2036....

46630G AN 5| JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35 . | 06/25/2016. | MBS Paydown. 31,123 31,123 29,100 28,896 1,118 1,118 31,123 0 304 |07/25/2035....
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46630 AC  3|JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49..................... | . | 06/15/2016. | MBS Paydown. 30,042 30,042 29,623 29,980 (1) (1) 30,042 0 673 |01/15/2049....
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37........ . | 06/25/2016. | MBS Paydown 3,310 3,310 3,221 2,520 0 3,310 0 36 | 04/25/2037....
46630P AP 0| JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37........ .| 06/25/2016. | Pass-Through Loss. 34 34 0 0 04/25/2037....
46631B  AD 7 [JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049............... . | 05/15/2016. | MBS PaydOWN.........cvvvermreeererenirnene | coviemersrisesssssnenssinns | cevesneees 1,287,248 | .........1,287,248 | .......... 1,284,730 | ... 1,283,784 | oo BUURRPRRN | <1215 N ceeeenene(193,856) | oo | v 1,287,248 0| s 31,007 | 06/15/2049....
46631N DT 3 |JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37 .| 03/31/2016. | Book Value Adj 0 (392) 392 392 08/25/2037....
46631IN DT 3| JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/3' . | 06/25/2016. | MBS Paydown. 3,609 3,609 3,028 2,953 1,768 1,768 3,609 0 08/25/2037...
46631IN DT 3| JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/3 . | 06/25/2016. | Pass-Through Loss. 236 0 392 (392) (392) 08/25/2037....
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.......... . | 06/27/2016. | MBS Paydown. v 890,226 | o 490,226 | ............. 394,626 | ............. 412,645 62,143 62,143 | oo | s 490,226 (V) R 4,765 | 07/27/2037....
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036............... . | 06/26/2016. | MBS Paydown. cevreeneenn 458,133 | 458,133 | oo 399,005 | ..oooreennc 424761 | oo e 18,731 | i [ 16,731 | s | e 458,133 0 5,292 | 06/26/2036....
46632Y AB 0 [JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36................... . | 06/26/2016. | Pass-Through Loss. (1,780) (0) (0) 0 06/26/2036....
46632Y AC 8 [JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.. . | 04/26/2016. | MBS Paydown. 326,740 326,740 285,898 254,570 (339,289) (339,289) 326,740 0 6,807 |08/26/2037....
46632Y AD 6| JPMMT 2008-R3 2A2 MEZ 6.25 08/26/37 RE. . | 04/26/2016. | Pass-Through Loss. 61,502 30,444 (26) (26) 0 08/26/2037....
46632Y  AF 1| JPMMT 2008-R3 2A3 MEZ 6.25 08/26/2037. . | 04/26/2016. | Suspense Ledger Adj 0 0 7 |08/26/2037....
46633A  AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37........ | . | 06/26/2016. | MBS Paydown cerreeneenn 165,582 | i 165,582 | ..oovveeaee 126,877 | oo 143,212 3,504 3,504 | oo | e 165,582 0 | cvees 1,909 |03/26/2037....
46633A AC 9 [JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE....... | . | 06/26/2016. | MBS Paydown. 2,172 2,172 1,685 2,172 0 2,172 0 47 | 11/26/2036....
46633A AG 0 [JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE......... . | 06/26/2016. | MBS Paydown. rerrenneenn 152,512 | 152,512 | oo 110,953 | .cvvvies 137,408 4,661 4,661 0 6,368 |06/26/2037....
46633K AN 3 [JPMRR2009-5 2A1 SEQ SSNR CSTR 1/26/37. . | 06/26/2016. | MBS Paydown. 79,152 (2,758) (2,758) 0 01/26/2037.....
46633M AL 3| JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/3 .| 06/26/2016. | MBS Paydown 39,266 5,729 5,729 0 04/26/2035....
46633M  AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE. . | 05/26/2016. | Pass-Through Loss. 0 (1,711) (1,711) 04/26/2035....
46633P AC  6|JPMRR2009-7 2A1 SEQ SSNR 6.0 2/27/2037............. . | 06/27/2016. | MBS Paydown. v 800,330 | o 400,330 | .............. 404,246 | ............. 400,330 0 [ coovermvererevevesenenenes | s 400,330 0 02/27/2037....
46633P AU 6| JPMRR 2009-7 11A1 SEQ SSNR CSTR 09/36 RE........ . | 06/27/2016. | MBS Paydown 47,241 47,241 45,580 12,016 (20) (20) 47,241 0 09/27/2036....
46633P BQ 4 |JPMRR2009-7 21A1 SEQ SSNR CSTR 3/27/37........... . | 06/27/2016. | MBS Paydown. cevereennnn 450,668 | oo 450,668 | ............. A8A41T7 | o 441,414 9,512 9,512 | o | e 450,668 0 03/27/2037.....
46633T AA 2| JPMRR 2009-8 A1 SEQ CSTR 4/20/2036.............cocconn . | 06/20/2016. | MBS Paydown. cevireeneenn 110,767 | i 170,767 | coocvvvie 167,310 | ccovvienns 169,233 1,100 1,100 | o [ s 170,767 0 04/20/2036....
46634B  BY 7 [JPMRR2009-12 4A1 SEQ 5.75 12/26/35...... . | 06/26/2016. | MBS Paydown. cerevennnnn 199,341 799,341 790,349 775,558 23,652 23,652 799,341 0 12/26/2035....
46634D AW 8 |JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37 .| 06/26/2016. | MBS Paydown 838,510 838,510 838,510 838,510 0 838,510 0 04/26/2037....
46634F AU  7[JPMRR2010-2 3A1 SEQ EX 6.00 07/26/2036.............. . | 06/26/2016. | MBS Paydown 2,046,906 2,046,906 2,073,927 | ...........1,809,113 297,141 297,141 2,046,906 0 07/26/2036....
46635B  AA 9| JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039......... . | 06/26/2016. | MBS Paydown. 818,916 818,916 878,288 818,916 203,776 203,776 818,916 0 03/26/2039....
46637D AA 3| JPMRR2012-1 1A1 SEQ SSNR FLT 6/26/35 RE.......... . | 06/26/2016. | MBS Paydown. 387,748 387,748 360,121 367,657 (5,481) (5,481) 387,748 0 06/26/2035....
46637D AC 9| JPMRR2012-1 2A1 SEQ SSNR 3.25 05/47 RE............ . | 06/26/2016. | MBS Paydown. 580,084 580,084 539,478 556,954 e 12,934 [ [ s 12,934 580,084 0 05/26/2047....
46645A AB 7| JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE. .| 06/25/2016. | MBS Paydown 260,133 260,133 238,347 238,347 (6,214) (6,214) 260,133 0 06/26/2047....
472320 AA 8| JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47. . | 06/25/2016. | MBS Paydown cevveeeneenn 1GTAET | 157,457 | oo 144189 | .ccovvenes 116,864 | ...oooovvveerierii ceverereeenn(85,209) | o ceerereeeens(85,200) [ i | i 157,457 0 06/25/2047....
472321 AA 6| JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035.................. . | 05/26/2016. | MBS Paydown. 369,567 369,567 283,239 312,609 35,843 35,843 369,567 0 10/25/2035
472321 AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37..........ccoeeennenn. | . | 06/26/2016. | MBS Paydown. cevvreeneenn 104,611 | 104,611 90,411 98,352 (6,260) ((C72510) N (RO 104,611 0 01/25/2037.....
472321  AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039................. . | 06/26/2016. | MBS Paydown. 267,060 267,060 225,591 246,322 cerverrrenene(11,084) | o ceveennnnnn(11,064) 267,060 0 01/25/2039....
472321 AK 4| JMAC 2008-R2 3A2 SUB CSTR 01/25/39..........ccccovvveeee . | 06/26/2016. | Pass-Through Loss 44,260 16,517 208 208 0 01/25/2039....
472321 AL 2| JMAC 2008-R2 3A3 MEZ CSTR 01/25/39. . | 05/26/2016. | Pass-Through Loss. 24,680 4,275 5902 | ............18,223 24125 24,196 (24,196) (24,196) 367 |01/25/2039....
472321 AN 8 |JMAC 2008-R2 2A4 SEQ CSTR 01/25/37. .| 06/26/2016. | Pass-Through Loss. (874) 3 0 0 01/25/2037....
47232A  AA 6| JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036. . | 06/20/2016. | MBS Paydown. 374,593 374,593 344,919 366,679 5,326 5,326 374,593 0 | vt 4,877 |03/20/2036....
47232A  AD 0 [JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036.................. . | 06/25/2016. | MBS Paydown. 655,109 655,109 628,290 648,739 1,993 1,993 655,109 0 8,973 | 06/25/2036.
47232A  AG 3| JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037.................. . | 06/25/2016. | MBS Paydown.............cccoovvevvvvverenercnees [ roveveviviviveveissevenesssenns | v 1,139,460 | ..........1,139,460 | ............. 994,179 | ...........1,139,460 (I PRI N 1,139,460 0| s 15,814 | 05/25/2037....
47232A AH 1| JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.................. . | 06/25/2016. | Pass-Through Loss. cerrenenenn(782,992) 25,085 456 456 0 05/25/2037....
47232A AN 8| JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036... .| 06/20/2016. | Pass-Through Loss. 45,741 9,583 (169) (169) 576 (576) (576) 03/20/2036.
47232A AN 8| JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036 . | 06/30/2016. | Book Value Adj 0 (576) 576 576 03/20/2036....
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47232C  AH  7|JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE............ . | 06/21/2016. | Pass-Through Loss 29,852 (986) (986) 0 06/21/2037....
47232C AV 6 |JMAC 2009-R1 5A3 SUB CSTR 05/21/2036 RE............ . | 04/21/2016. | MBS Paydown 325,347 325,347 306,436 320,595 e 1B | i [ e 14,573 325,347 0 | vt 4,439 | 05/21/2036....
472320 AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36............. . | 06/26/2016. | MBS Paydown. covviinineeee 150,857 | 750,557 750,545 744,492 e (104.814) | civneenn(104,814) 750,557 0 22,698 |09/26/2036....
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36............. . | 06/26/2016. | Pass-Through Loss. ceerernnnn(485,253) 18,637 (176) (176) (25,006) 25,006 25,006 09/26/2036....
47232D AL 6| JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. . | 06/30/2016. | Book Value Adj 0 25,006 (25,006) (25,006) 09/26/2036....
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47. . | 04/26/2016. | MBS Paydown. 34,621 0 0 01/26/2047....
47232D AN 2[JMAC 2009-R5 3A2 SUB SSUP CSTR 1/26/2047. . | 06/26/2016. | MBS Paydown 55,516 384 384 0 01/26/2047....
472320 AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47............. . | 06/26/2016. | Pass-THIOUGN LOSS..............cccuwwwwmvennns [ wovvrmvmvnsnvnsnnnsnnnsnnnenens [ covssssssssssssssssssssnnnes | coveeeeeeeeees 116,264 35,122 0 (6,783) (6,783) 01/26/2047....
47232D AU 6|JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36............. . | 06/26/2016. | MBS Paydown. cerireeneenn 187,056 | i 187,056 | ...ovveveee 175,932 | cccvvins 182,144 (668) (B68) | oo | e 187,056 0 3,552 | 09/26/2036....
47232D AV 4| JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36............. . | 06/26/2016. | Pass-Through Loss. 39,964 15,462 74 74 0 09/26/2036....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. . | 02/26/2016. | MBS Paydown. 0 0 81 [01/26/2036....
47232D  AX 0| JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36. . | 06/26/2016. | MBS Paydown. 99,437 268 268 0 01/26/2036....
472320 BC  5|JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37. . | 06/26/2016. | MBS Paydown..............cccococveeceerencvceces | vovvvvvevcvencvcvcncncncnnnenns | v 145,608 | ... 145,608 | ............ 133,810 | oo 145,608 0 0 02/26/2037....
47232D BG 6 |JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37............. . | 06/26/2016. | Pass-Through Loss. 7,843 (813) (813) 0 02/26/2037....
47232D  BJ  0|JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36............. . | 06/26/2016. | MBS Paydown. 25,167 25,167 20,745 1,481 1,481 25,167 0 85 | 09/26/2036....
47232D BM 3| JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36............. . | 06/26/2016. | Pass-Through Loss. 1,453 0 0 0 09/26/2036....
47232D  BP 6| JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37. . | 06/26/2016. | MBS Paydown. v 119,644 | 119,644 | 119644 | ............. 112,201 2,806 2,806 | .eoverrrreirerieeeienes | v 119,644 0 3,095 | 07/26/2037....
472320 BT 8| JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37. . | 06/26/2016. | Pass-Through Loss 59,414 (1,127) (1,127) 0 07/26/2037...
47232D BW 1| JMAC 2009-R5 9A2 SUB SSUP CSTR 6/26/37. . | 06/26/2016. | MBS Paydown. cerrrrennenn 131,788 | 131788 | 69,394 | ..ccooovenene 114,679 9,258 9,258 | ovvverieniieniieens | e 131,788 0 2,921 | 06/26/2037....
472320 BZ 4 |JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37............. . | 06/26/2016. | Pass-Through Loss 367 8 8 0 06/26/2037....
47232D CA 8 |JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47........... . 1 03/31/2016. | Book Value Adj 0 (43) 43 43 02/26/2047....
47232D  CA 8| JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47........... . | 06/26/2016. | MBS Paydown. ceverrennn 147,804 | 147,804 | cooovvre 147,804 | ..covvvne 147,538 (20) (20) [OOSR IS 147,804 (0 [ 1,703 |02/26/2047....
47232D CE  0|JMAC 2009-R5 10A5 SUB SSUP CSTR 2/26/47........... | . | 06/26/2016. | Pass-Through Loss 21,979 8,432 (4) (4) 0 02/26/2047....
47232D CG 5| JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36.. . | 06/21/2016. | MBS Paydown. cerrrennnn 417,389 | 417,389 | ..o 417,389 | ..o 417,389 (VN SOOI ISV 417,389 0 5,658 | 05/21/2036....
472320 CL 4 |JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36... . | 05/21/2016. | Pass-Through Loss 2,926 897 (19) (19) 0 05/21/2036....
47232D CP  5[JMAC 2009-R5 12A2 SUB SSUP CSTR 12/26/36......... . | 04/26/2016. | MBS Paydown 18,295 18,295 18,295 21472 (1,629) (1,629) 18,295 0 366 |12/26/2036....
47232D  CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36......... . | 06/26/2016. | Pass-Through Loss. 3,705 (32) (32) (900) 900 900 12/26/2036....
47232D CT  7|JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36......... . | 06/30/2016. | Book Value Adjustment 0 900 (900) (900) 12/26/2036....
47232D  CV 2| JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47........... | . | 06/26/2016. | MBS Paydown 27,188 27,188 25,567 27,147 (75) (75) 27,188 0 256 | 04/26/2047....
472320 CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47 . | 06/26/2016. | Pass-Through Loss 18,993 4,565 (37) (37) 0 04/26/2047...
47232D CZ 3 |JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/3 . | 06/26/2016. | MBS Paydown cevreeneenn 121,699 | 121,699 | ccovvvvn 119,320 | ccovrvenees 119,300 5,860 5,860 | oo | i 121,699 0 2,533 | 06/26/2037....
472320 DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37........... . | 06/26/2016. | Pass-Through Loss 10,152 (60) (60) 0 06/26/2037....
47232D DD 1|JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37........... | . | 06/26/2016. | MBS Paydown revireeneeen 113,382 | 113,382 | v 111,869 | cccvvves 112,663 174 (L R I 113,382 0 2,350 | 08/26/2037....
47232D DF 6| JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37........... . | 06/26/2016. | Pass-Through Loss. 5,570 (12) (12) 0 08/26/2037.....
47232D DG 4 |JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37........... .| 06/26/2016. | MBS Paydown 238,187 238,187 236,688 235976 (970) (970) 238,187 0| e 7,351 |08/26/2037....
47232D DN 9 [JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37. . | 06/26/2016. | Pass-Through Loss. 15,584 4,296 0 1417 (1,417) (1,417) 08/26/2037....
472320 DN 9| JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37 . | 06/30/2016. | Book Value Adj 0 (1,417) 1417 1417 08/26/2037....
47232D DQ 2| JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/3 . | 06/26/2016. | MBS Paydown. 399,327 399,327 399,327 399,327 0 399,327 0 | vt 4,780 |09/26/2035....
47232D DR 0| JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35........... | . | 06/26/2016. | MBS Paydown rerreereeen 1876 | 111,876 68,694 91,208 6,107 6,107 | oo | e 111,876 (0 [ 1,561 |09/26/2035....
472320 DW  9|JMAC 2009-R5 18A2 SUB SSUP CSTR4/37................ . | 04/26/2016. | MBS Paydown. 209,672 209,672 | ..o 184,069 200,558 e (11,462) [ v covnennnnnnn(11,462) 209,672 (U R 2,113 | 04/26/2037....
47232D DX 7 [JMAC 2009-R5 18A3 SUB SSUP CSTR4/37................ . | 06/26/2016. | MBS Paydown 325,809 325,809 | .o 156,818 254,587 56,620 56,620 325,809 0 | v 3,721 | 04/26/2037....
472320  EA 6 |JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.... . | 06/26/2016. | Pass-Through Loss 93,367 (191) (191) 0 04/26/2037....
47232D EE 8| JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/3 . | 06/26/2016. | MBS Paydown. 10,311 10,311 4,186 9,703 3,531 3,531 10,311 0 06/26/2037....
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472320 EF 5 |JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37........... | . | 06/26/2016. | MBS Paydown. 26,519 26,519 8,465 24,405 2,045 2,045 26,519 0 375 | 06/26/2037....
47232D EG 3 |JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37........... . | 06/26/2016. | MBS Paydown 302,822 302,822 302,822 301,474 438 438 302,822 0 2,968 | 02/26/2037....
472320 EL 2| JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37........... . | 06/26/2016. | Pass-Through Loss 60,456 14,705 (49) (49) 24,175 (24,175) (24,175) 02/26/2037....
47232D  EL 2| JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37........... . | 06/30/2016. | Book Value Adj 0 (24,175) 24175 24175 02/26/2037....
47232D EM 0| JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37.. . | 06/26/2016. | MBS Paydown. .. 134,659 | ...cccocoenn. 134,659 (VN SRR ISV 134,659 (0 [ 1,328 |05/26/2037....
47232D  EV 0| JMAC 2009-R5 22A2 SUB SSUP CSTR 8/26/3 . | 06/26/2016. | MBS Paydown. 239,723 239,723 7,627 7,627 239,723 0 2,863 | 08/26/2037....
47232D  EY 4| JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37... . | 06/26/2016. | Pass-Through Loss. 24,539 (55) (55) (1,060) 1,060 1,060 08/26/2037.....
472320 EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37........... .| 06/30/2016. | Book Value Adjustment. 0 1,060 (1,060) (1,060) 08/26/2037....
47232D  FC  1|JMAC 2009-R5 23A2 SUB SSUP CSTR 11/26/36......... . | 06/26/2016. | MBS Paydown. 213,333 213,333 213,333 | s 187,542 | oo ceeverreeene(T1ABT) | s ...(11,437) 213,333 0 | cveres 1,772 | 11/26/2036....
47232D  FH 0| JMAC 2009-R5 24A3 SUB SSUP CSTR 12/26/36......... . | 06/26/2016. | MBS Paydown. .. 107,240 | s 107,240 | oo 107,240 | oo 107,045 144 144 | e | e 107,240 0 2,323 | 12/26/2036....
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37. . | 06/26/2016. | Pass-Through Loss. 2,451 479 91 91 0 06/26/2037....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE.. . | 06/26/2016. | MBS Paydown. ...187,293 ...187,293 ...182,298 71,603 (24,349) (24,349) ..187,293 0 3,609 | 11/26/2037....
47232V AA 0| JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37. .| 06/26/2016. | MBS Paydown 47,684 47,684 47,684 47,053 77 77 47,684 (V) R 1,192 | 02/26/2037....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.............. . | 06/26/2016. | Pass-Through Loss. 14,805 11,633 0 0 0 02/26/2037....
47232V AF 9[JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37............. | . | 06/26/2016. | MBS Paydown. 67,274 67,274 67,210 66,463 465 465 67,274 (0 [ 1,603 |02/26/2037....
47232V AK 8 [JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37.............. . | 06/26/2016. | Pass-Through Loss. 20,887 7,981 (90) (90) 0 02/26/2037.....
47232V AL 6 [ JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37. . | 06/26/2016. | MBS Paydown. 75414 75414 75414 73,585 (25) (25) 75414 0 2,081 | 07/26/2037....
47232V AQ 5| JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37. . | 06/26/2016. | Pass-Through Loss 20,844 14,008 0 0 1 (1) (1) 07/26/2037...
47232V AR 3[JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36. . | 06/26/2016. | MBS Paydown. 116,963 | s 116,963 | ..ocovvvie 111,025 | oo 106,622 4,671 AB71 | e | e 116,963 0 3,230 | 09/26/2036....
47232V AV 4| JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.............. . | 06/26/2016. | Pass-Through Loss 18,349 RO 72T RN IR 12,627 (9,034) 3,593 0 09/26/2036....
47232V AW 2| JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35............. . | 06/26/2016. | MBS Paydown LAT291 | 172911 | 158,289 | ..coovveneen 161,266 5,010 5,010 | oo | v 172,911 0 | cveres 1,728 |09/26/2035....
47232V BA  9[JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35........... . | 06/26/2016. | Pass-Through Loss. 17,078 13,339 2 2 11,466 revereneene(11,466) | v (11,466) | oo 09/26/2035....
47232V BA  9[JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35........... . | 06/30/2016. | Book Value Adjustment 0 (11,468) | covvovovrererernrienes [ v 11,466 | ..ooerern 11,466 | oo 09/26/2035....
47232V BB 7 [JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.. . | 06/26/2016. | MBS Paydown. 209,471 209471 | coverrvenenn 180,371 [ oo 190,089 5,661 5,661 209,471 0 689 |09/26/2035....
47232V BE 1| JMAC 2009-R4 6A4 SUB SSUP FLT 09/26/35.. . | 06/26/2016. | Pass-Through Loss 51,265 5,033 1 1 0 09/26/2035....
47232V BM 3| JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36............. |. | 06/26/2016. | MBS Paydown ..185,809 | . 185,809 | ..ccovvve 185,809 | ..ccooveneen 184,689 454 A54 | o | s 185,809 0 | corennst 4,698 | 11/26/2036....
47232V BQ 4 [JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.............. . | 06/26/2016. | Pass-Through Loss. ....(101,961) 4,841 (39) (39) 0 11/26/2036....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37........... . | 05/26/2016. | Pass-Through Loss. 1,753 536 0 1,225 (1,225) (1,225) 11/26/2037....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37........... . | 06/26/2016. | MBS Paydown. 333,642 333,642 | covvrrrenenn 102,045 329,459 e BATO6 [ [ 44,766 333,642 0 | vt 4,757 | 11/26/2037....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37. .| 06/30/2016. | Book Value Adjustment. 0 (1,225) 1,225 1,225 11/26/2037....
47232V CA 8| JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36. . | 06/26/2016. | MBS Paydown 68,207 68,207 68,207 68,207 0 68,207 0 | crees 1,875 |07/26/2036....
47232V CE 0| JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36............ . | 06/26/2016. | Pass-Through Loss 13,583 2,504 (217) (217) 0 07/26/2036....
47232V CF 7 [JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37............ . | 06/30/2016. | Suspense Ledger Adjustment 0 0 328 | 04/26/2037....
47232V CG  5[JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37............. | . | 06/26/2016. | MBS Paydown. 66,505 66,505 66,505 65,839 95 95 66,505 0 946 | 04/26/2037....
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35........... .| 06/26/2016. | MBS Paydown 559,224 559,224 558,329 557,347 123 123 559,224 0| s 13,778 | 11/26/2035....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35... . | 06/26/2016. | Pass-Through Loss. ....(150,615) 79,436 (542) (542) (5,702) 5,702 5,702 11/26/2035....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35 . | 06/30/2016. | Book Value Adj 0 5,702 (5,702) (5,702) 11/26/2035....
47232V CQ 3 [JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36.... . | 06/26/2016. | MBS Paydown. 283,210 283,210 279,409 280,989 1,369 1,369 283,210 0 6,866 | 05/26/2036....
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36............ . | 06/26/2016. | Pass-Through Loss. ....(136,797) 8,116 2,655 2,655 (45,280) | ovvoooreveernienns [ e 45280 | ............. 45,280 | ..coooiirrriins 05/26/2036....
47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36............ .| 06/30/2016. | Book Value Adjustment. 0 45,280 covvvenennnei(45,280) | .o (45,280) [ oo 05/26/2036....
47232V CV 2| JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36........... . | 06/26/2016. | MBS Paydown werenenn. 1,430,545 ...1,430,545 | .......... 1,391,337 | oo 1,411,583 | s e T125T | i [ e 11,257 | e conenn 1,430,545 0 | cens 41,807 |11/26/2036....
47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36... . | 06/26/2016. | Pass-Through Loss .....(702,565) 14121 (361) (361) 0 11/26/2036....
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35 . | 06/26/2016. | MBS Paydown. 351,152 351,152 349,177 349,127 427 427 351,152 0 09/26/2035....
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47232V DE 9| JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35............ . | 06/26/2016. | Pass-Through Loss 7,243 4,287 48 48 0 09/26/2035....
47232V DJ 8| JMAC 2009-R4 16A2 SUB SSUP 6.00 04/26/36............ . | 06/26/2016. | MBS Paydown 76,228 76,228 47,234 68,489 (578) (578) 76,228 0 2,244 | 04/26/2036....
47232V DM 1|JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36............ . | 06/26/2016. | Pass-Through Loss 16,174 2,092 (150) (150) (3) 3 3 04/26/2036....
47232V DN 9[JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36........... . | 06/26/2016. | MBS Paydown. 901,087 901,087 901,087 806,491 51,699 51,699 901,087 0| e 19,722 | 02/26/2036....
47232V DQ 2 |JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36... . | 05/26/2016. | Pass-Through Loss. 1,068 4) (4) 0 02/26/2036....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36 . | 06/26/2016. | MBS Paydown. ...131,968 ...131,968 31,741 (2,348) (2,348) ..131,968 0 3,325 | 04/26/2036....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36... . | 06/26/2016. | Pass-Through Loss. 37,628 (237) (237) 0 04/26/2036....
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36........... .| 06/26/2016. | MBS Paydown 68,001 67,905 67,578 0 68,001 (V) R 1,585 | 07/26/2036....
47232V DY  5|JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36............ . | 06/26/2016. | Pass-Through Loss. 11,143 (31) (31) 0 07/26/2036....
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36........... . | 06/26/2016. | MBS Paydown. v 126,621 | i 126,621 | oo 126,621 | oo 123,883 (127) (127) [ oo | v 126,621 (0 [ 3,136 |03/26/2036....
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36... . | 06/26/2016. | Pass-Through Loss. 37,712 9,737 0 0 0 03/26/2036....
47232V EC  2|JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37 . | 06/26/2016. | MBS Paydown. 23,986 23,986 24,180 22,321 595 595 23,986 0 607 |03/26/2037....
47232V EH 1| JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37... . | 06/26/2016. | Pass-Through Loss 9,478 9,554 (47) (47) 0 03/26/2037...
47232V EK 4| JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37............ . | 06/26/2016. | MBS Paydown 29,033 29,033 29,468 28,954 (3) 3) 29,033 0 | crereine 720 |04/26/2037....
47232V EN 8 |JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37............ . | 06/26/2016. | Pass-Through Loss. 12,129 12,311 9) 9) 0 04/26/2037.....
47232V ES 7 |JMAC 2009-R4 23A3 SUB SSUP 5.75 01/26/36............ . | 06/26/2016. | MBS Paydown. cevreeneenn 135,559 | L 135,559 | ocoevii 135,020 | ccovvvienens 135,295 3,392 3,392 | o | e 135,559 0 | cenad 2,791 | 01/26/2036....
47232V EV 0 [JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36. . | 06/26/2016. | Pass-Through Loss. 33,952 31,357 (52) (52) 0 01/26/2036....
47232V EX 6| JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36. . | 06/26/2016. | MBS Paydown. 53,291 53,291 53,291 53,291 0 53,291 0 02/26/2036....
47232V FA 5[ JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36. . | 06/26/2016. | Pass-Through Loss. 15,493 15,493 (62) (62) 0 02/26/2036....
47232V FE  7|JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.............. .| 03/31/2016. | Book Value Adjustment. 0 90 (90) (90) 01/26/2036....
47232V FE 7| JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.............. . | 06/26/2016. | MBS Paydown 22,636 22,636 22,005 19,393 2,486 2,486 22,636 LU IO 466 | 01/26/2036....
47232V FE 7 [JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.............. . | 06/26/2016. | Pass-Through Loss. 6,724 7,096 0 (90) 90 90 01/26/2036....
47232V FH 0 [JMAC 2009-R4 26A3 SUB SSUP 5.75 01/26/36............ . | 06/26/2016. | MBS Paydown. 258,262 258,262 258,262 257,778 48 48 258,262 0 | cenad 5,794 |01/26/2036....
47232V FJ 6 [JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36. . | 06/26/2016. | Pass-Through Loss. 76,715 82,829 (174) (174) 0 01/26/2036....
47232V FP 2| JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36. . | 06/26/2016. | MBS Paydown. 949,502 949,502 615,154 823,812 JROSOROOON /251 £ T SO IS 42,378 949,502 0| s 15,843 | 11/26/2036....
47232V FU 1| JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47................ . | 04/26/2016. | MBS Paydown 23,846 23,846 23,846 23,287 0 18,781 5,065 5,065 83 | 01/26/2047....
47232V FV 9[JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47............. | . | 06/26/2016. | MBS Paydown. 207,758 207,758 | oo 159,876 | oo 139,840 20,126 20,126 207,758 0 983 | 01/26/2047....
47232V FW 7 [JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37........cc.... . | 06/26/2016. | MBS Paydown. revireeneenn 163,293 | 163,293 | .ocovvvi 163,293 | .ccovvcnes 158,744 1,021 1,021 | o [ s 163,293 (U P 1,716 |07/26/2037....
47232V GA 4| JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.............. . | 06/26/2016. | Pass-Through Loss. 11,823 2,815 (5) (5) 0 07/26/2037....
47232V GE 6| JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36.. . | 06/26/2016. | MBS Paydown. 37,166 37,166 37,166 37,027 207 207 37,166 0 882 |02/26/2036....
47232V GG 1| JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36. . | 06/26/2016. | Pass-Through Loss. 9,214 7,080 (57) (57) 0 02/26/2036....
47232V GJ  5|JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36.............. . | 06/26/2016. | MBS Paydown. 220,320 220,320 217,424 220,320 0 220,320 (V) I 6,173 | 03/26/2036....
47232V GM 8 |JMAC 2009-R4 32A5 SUB SSUP 6.50 03/26/36............ . | 06/26/2016. | Pass-Through Loss. 19,807 4,139 (117) (117) 0 03/26/2036....
47232V GN 6 [ JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36.............. . | 05/26/2016. | Pass-Through Loss. 10,490 2,001 (32,989) (32,989) 398 (398) (398) 03/26/2036....
47232V GR 7| JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47............. . | 06/26/2016. | Pass-Through Loss (8,620) 334 0) 0) 0 558 | 01/26/2047....
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37. . | 06/26/2016. | MBS Paydown rerreeneeen 185,750 | i 185,750 | ..vvvveeee 171,354 | v 181,016 3,005 3,005 | s | e 185,750 0 03/26/2037....
47233C  AA 1| JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46. .| 06/26/2016. | MBS Paydown 11,879 11,879 10,980 11,650 (148) (148) 11,879 0 08/26/2046....
472330  AA 9| JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36. . | 06/26/2016. | MBS Paydown. cevveeneeen (34,242 | 734,242 690,188 727,516 511 511 734,242 0 09/26/2036....
47233H AD 4| JMAC 2010-R2 1A3 SUB SSNR 6.0 05/26/2036............ . | 06/26/2016. | MBS Paydown. v 1,928,568 | ..........1,928,568 | ........1,754,997 | ........1,807,993 | ..cccooiiiirriiinns w1207 | s [ s 112,071 | oo, ceeennnnn 1,928,568 0 [ o 57,479 |05/26/2036....
48124W  AA 7| JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51....... |. | 06/18/2016. [ MBS Paydown...........ccccoemmmmrmvcvcveriinnns [ ovsvmsnnensvssiiisisssnnnins | cvvvvivnnns 4,061,345 | ..........4,061,345 3,589,696 3,967,186 50,832 50,832 | .oovvveennrenriiiinns | v 4,061,345 0 98,214 | 03/18/2051....
48124X AC 1| JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050............. . | 06/17/2016. | MBS Paydown 236,898 236,898 218,481 232,802 2,332 2,332 236,898 0 | v 5,736 | 06/17/2050....
48248C  AA 2| KKR2007-1A A CLO FLT 05/15/2021.........ccccc0ecerererene .| 05/15/2016. | MBS Paydown.............cccovvvevevvvvcerececees | covevevevevevcvevcvesescvennnns | oo 14,661,614 | ......... 14,661,614 | ... 13,277,625 | ........14,497,379 | ...ccccoccoovvvrrnrns e 199,303 | e | s 199,303 | oovvvvvvvevvverrvcreneins | s 14,661,614 0| e 62,151 | 05/15/2021....
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493268  AY 2| KSLT 2000-B A2 ABS FLT 07/25/29............ccccoccoccee | . | 04125/2016. | MBS Paydown. 24,672 24,672 19,985 24,668 0 0 24,672 0 98 |07/25/2029....
493268 BY 1| KSLT 2004-A 2A2 ABS FLT 10/28/2041...........cccoonereee. | . | 04/27/2016. | MBS Paydown. 602,985 602,985 563,414 569,289 28,627 28,627 602,985 0 2,364 | 10/28/2041....
50219P  AA  4|LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021............. .1 06/01/2016. | MBS Paydown............vvvvcveeeimnnennvens | sovervvvvssssmsssennsssssinns | coneinns 1,684,163 | ...........1,684,163 | ... 1,642,137 33,235 33,235 | .o | v 1,684,163 0 8,521 |01/01/2021....

515074 AA 0 [LANDMARK LEASING 6.20 10/01/2022.........ccccoreurreenne . | 04/01/2016. | Sinking Fund Redemption 333,941 333,941 338,733 332,968 (161) (161) 333,941 0| e 10,352 | 10/01/2022....
52327@ AA  3|LECTRUS CORP TL 13% PIK 11/15/2016. . | 06/01/2016. | Paydown 82,500 82,500 82,211 81,370 583 583 82,500 0 5,982 | 11/15/2016....
52327@ AA  3|LECTRUS CORP TL 13% PIK 11/15/2016. . | 06/14/2016. | Exchanged 5,287,049 5,306,038 5,287,222 5,215,447 18,626 8,626 5,287,049 0 0| 492,842 | 11/15/2016..
52518R  BE  5(LSSC2002-GE1A SEQ CSTR 7/26/24..... . | 06/26/2016. | MBS Paydown 4,543 4,543 4,337 4,543 0 4,543 0 07/26/2024....
52520M  AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035.............. .| 05/25/2016. | Pass-Through Loss. (5,100) 0 (5,101) 5,101 5,101 11/25/2035....
52520M  AE  3[LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035.............. . | 06/25/2016. | MBS Paydown. cerreenen 498,438 | 498,438 | .............. 468,925 | .............. 459,402 (24,770) (VZ () ) TR IO 498,438 0| e 10,234 | 11/25/2035....
52520M  AE  3|LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035.............. . | 06/30/2016. | Book Value Adj 0 5,101 (5,101) (5,101) 11/25/2035.
52520M  CE  1|LMT 2005-2 3A7 SEQ 5.50 12/25/2035. . | 06/25/2016. | MBS Paydown. 55,873 55,873 40,577 41,554 1,151 1,151 55,873 0 | v 1,373 [12/25/2035....
52520M  CE  1[LMT 2005-2 3A7 SEQ 5.50 12/25/2035. . | 06/25/2016. | Pass-Through Loss. 9,928 7,210 0 9,927 (9,927) (9,927) 12/25/2035....
52520M  CE  1|LMT 2005-2 3A7 SEQ 5.50 12/25/2035. .| 06/30/2016. | Book Value Adjustment. 0 (9,927) 9,927 9,927 12/25/2035....

525221 EM  5|LXS2005-7N 1A1A SEQ SSNR FLT 12/25/2035........... . | 06/25/2016. | MBS Paydown cerreeneenn 166,851 | 166,851 | .coovvveeeee 122,371 | v 131,005 (3,803) (3,803) [ covueveeereieriieis | e 166,851 0 512 | 12/25/2035....
52522G  AB 0| LXS 2006-18N A2A SEQ SNR FLT 12/25/2036............. . | 06/25/2016. | MBS Paydown. 995,329 995,329 928,979 940,846 20,316 20,316 995,329 0 | v 2,474 | 12/25/2036....
52522G  AB 0| LXS2006-18N A2A SEQ SNR FLT 12/25/2036............. . | 06/25/2016. | Pass-Through Loss. 22,465 0 0 12/25/2036....
52523M  AD 2| LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036... . | 06/25/2016. | MBS Paydown. cereennn 145,234 | 145,234 85,662 92,266 (4,803) (4,803) [ oo [ e 145,234 0 345 | 10/25/2036....
52523M  AD 2| LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036 . | 06/25/2016. | Pass-Through Loss 24,991 0 0 10/25/2036....

525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037........ . | 06/25/2016. | MBS Paydown. 19,565 19,565 12,706 11,964 (1,275) (1,275) 19,565 0 313 |01/25/2037....

525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037........cccovvvvvvvrnnnes . | 06/25/2016. | Pass-Through Loss 1,884 2,291 0 0 01/25/2037....

525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037........c..ccocveerruuncee . | 05/25/2016. | MBS Paydown 20,393 20,393 6,191 1211 e 15,245 | i [ 15,245 20,393 0 05/25/2037....

525248 AC 4 |LXS2007-5H 1APO PO 0.0 5/25/2037..........ccouvvvvrenens . | 06/25/2016. | Pass-Through Loss. 29,288 8,891 cevverrrenene(16,209) | oo cevernnnnnn(16,209) 509 (509) (509) 05/25/2037.....

525248 AC 4 |LXS2007-5H 1APO PO 0.0 5/25/2037..........covvvvverrvenens . | 06/30/2016. | Book Value Adjustment 0 (509) 509 509 05/25/2037.....
52525F  AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047 . | 06/25/2016. | MBS Paydown. 888,408 888,408 783,673 804,374 54,724 54,724 888,408 (U [ 18,478 | 07/25/2047....
53944Y  AA 1 |LLOYDS BANKING 4.50 11/04/2024 R| 06/28/2016. | JP MORGAN SECURITIES INC.......... | ccccvovevevevevevevevevevivone | ceveeeeecd 5,033,300 | ..........5,000,000 | .......... 4,980,650 | ..........4,982,473 816 816 [ .oovovevevevererererenenns [ s 4,983,289 50,011 50,011 95,625 | 11/04/2024....

542514 EV  2|LBMLT 2004-1 M2 MEZ FLT 02/25/2034....................... | . | 06/25/2016. | MBS Paydown 22,203 22,203 21,726 21,189 (233) (233) 22,203 0 | crerine 116 | 02/25/2034....

543190 AA  O|LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045............ . | 06/15/2016. | MBS Paydown. 30,072 30,072 28,944 6 6 30,072 0 75 |01/15/2045....
55265K  6U 8| MASTR 2004-1 5A18 PAC 5.50 2/25/34...........ccomvuvener . | 06/25/2016. | MBS Paydown. 334,263 334,263 333,427 333,099 577 577 334,263 0 8,895 |02/25/2034....
55265K  G7 8| MASTR2003-7 4A42 INV 9/25/2033..........cccoovvvvrimrvrennne . | 06/25/2016. | MBS Paydown. 34,350 34,350 32,053 26,867 1,294 1,294 34,350 0 2,259 |09/25/2033....
55265K  XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018, .| 06/25/2016. | MBS Paydown 30,015 30,015 28,984 29,687 106 106 30,015 0 629 | 06/25/2018....
55265K  YX  1[MASTR 2003-6 6A9 SEQ 5.0 7/25/2033 . | 06/25/2016. | MBS Paydown 14,272 14,272 14,500 14,124 89 89 14,272 0 247 | 07/25/2033....
55274Q  AK 1| MASTR2006-2 1A10 SEQ SSNR FLT 06/25/36............ .| 05/25/2016. | Pass-Through Loss. 10,968 0 0 06/25/2036....
552740 AK 1| MASTR2006-2 1A10 SEQ SSNR FLT 06/25/36............ . | 06/25/2016. | MBS Paydown. cevireeneenn 151,583 | 151,583 | e 137,404 | ..ccooee 130,154 6,267 6,267 | oo | e 151,583 0 | v 4,292 | 06/25/2036....
55279Y AA 1|MCA2014-1 AABS SNR PT FLT 08/15/2024................ . | 05/15/2016. | MBS Paydown. cerrrnennnnn 165,793 | s 165,793 | oo 165,793 | .....ccccco... 165,793 (VI SRRSO ISV 165,793 (0 [ 2,086 |08/15/2024....

570535 AH 7| MARKEL CORP7  09/30/19.......cccccccvcicvvrerenenennnnns | - | 04/13/2016. | Cash TENMET..........cocveveveveveviviveriviririnns | covevevenereeenenenenesenenenes | 013,950,960 | ........12,000,000 | ......... 11,981,040 | ........11,991,478 8,522 8,522 | .o | v 12,000,000 | ooovvovcvcrcrcrcicrerenes | v 1,950,960 | .........1,950,960 | ....... 458,375 | 09/30/2019....

576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36. . | 06/25/2016. | MBS Paydown 12,193 882 882 19,182 0 218 | 11/25/2036....

576433 GM 2| MARM 2003-6 6A1 SEQ SNR FLT 12/25/203: .| 06/25/2016. | MBS Paydown 8,807 8,807 ..492,793 0 2,387 |12/25/2033....

576434 HM 9| MALT 2003-7 7A4 5.75 11/25/2033. . | 06/25/2016. | MBS Paydown..........cocvevereverncreriinens | ceverreenrersennsissennnenns | eereenneenn 104,800 | oeccecer 104,800 | ... 108,437 [ e 105,779 (417) (417) ..104,800 0 | cead 2,450 |11/25/2033....

576434  J7 0| MALT 2005-2 4A3 SEQ FLT 03/25/2035............ccocccneen. . | 06/25/2016. | MBS Paydown. 62,733 (21,335) (21,335) 72,221 0 250 |03/25/2035.

576434 W5 9| MALT 2005-6 3A1 SEQ SSNR 5.5 11/25/2020.............. . | 06/25/2016. | MBS Paydown. 229,035 229,035 224,311 222,204 FOORORORN (51 I OO covveennnnnn(17,536) 229,035 (VN R 5,454 | 11/25/2020....

57643L LZ  7|MABS 2005-FRE1 A5 SEQ FLT 10/25/2035.................. . | 06/25/2016. | MBS Paydown 1,312,114 01,312,114 ] 01,130,059 1,312,114 0 1,312,114 0 6,015 | 10/25/2035....
57643M  LZ 5| MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36.... . | 06/25/2016. | MBS Paydown. 79,360 79,360 77,500 73,815 5,944 79,360 (V] I 1,940 |05/25/2036....
57645T AA 5| MARM 2007-HF2 A1 SEQ SNR FLT 09/25/203 . | 06/25/2016. | MBS Paydown. ...850,306 850,306 745,639 771,897 5,464) 850,306 0 2,328 | 09/25/2037....
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585055 AZ 9| MEDTRONIC INC 2.75 04/01/2023.............cccooecceeucucccce . | 04/15/2016. | Cash Tender. 5,223,250 5,000,000 | ......... 4,988,250 | ..........4,991,187 8,813 8,813 5,000,000 223,250 223250 | ... 74,097 | 04/01/2023....
585907 AN 8| MELLON BANK NA BKNT 5.45 04/01/2016................... . [ 04/01/2016. [ MAUFY.........ooovverieerireriiecnirerieenins [ eeniireriesinesiensinenes | cevienes 10,000,000 | ......... 10,000,000 | ...........9,929,150 | ...........9,997,727 2,273 2,273 | oo | e 10,000,000 0| e 272,500 | 04/01/2016....
589929 RJ 9| GNABS 1998-GN2 M1 7.155 07/27........ccccoocoonecerevecece | . | 06/25/2016. | MBS Paydown. 5,758 5,758 5,757 5,758 0 5,758 (V] R 169 | 07/25/2027....
589929 TP 3 [MLMI1999-H1 A5 NAS STP 5/20/2028............ccoeurrevunne . | 06/20/2016. | MBS Paydown. 35,653 35,653 35,645 35,653 0 35,653 [\ 1,223 |05/20/2028....
590200 W4 3 [ MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35... . | 05/25/2016. | MBS Paydown. v 104,847 | 104,847 88,202 87,182 2,125 2125 | e | e 104,847 0 | s 1,192 |12/25/2035....
59020U W4 3 MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35. .| 06/25/2016. | Pass-Through Loss. 139 (655) (655) 0 12/25/2035....
59020U W4 3| MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35... . | 06/25/2016. | MBS Paydown 65,023 65,023 65,023 0 65,023 0 12/25/2035....
590200  ZE 8| MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035............. . | 06/25/2016. | MBS Paydown.............cccovvvevevevereeereeens [ vovevevevevevcvcssvencvesenenns | v 1,662,212 | .........15662,212 | ......... 1,456,275 6,339 6,339 | .o | v 1,562,212 (VN RO 3,164 | 08/25/2035....
59020U ZZ 1 [MLCC 2005-2 1A SEQ FLT 10/25/2035...........ccovvrvcreens . | 06/25/2016. | MBS Paydown. 46,392 46,392 40,361 40,965 1,019 1,019 46,392 0 355 | 10/25/2035....
59023N AW 8 [ MLMI 2006-AF2 PO 0 10/25/36...........oocooerrrerrerrrirrennns . | 06/25/2016. | MBS Paydown. 19,217 19,217 11,530 1,387 1,387 | oo | e [ e | e 19217 | o 19217 | s 10/25/2036....
59023P AB 9| MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36. . | 06/25/2016. | MBS Paydown. 80,545 80,545 72,088 72,252 (7,831) (7,831) 80,545 10/25/2036....
595481 AA 0 [MDST 2005-1 A SEQ 5.745 01/15/40 . | 06/15/2016. | MBS Paydown. 40,558 40,558 38,936 39,529 11 11 40,558 01/15/2040....
59549N  AA 1| MID-STATE TR6 A1 SEQ ABS 7.34 7/1/35 . | 04/01/2016. | MBS Paydown. v 108,635 | 108,535 | covvvvvvrc 108,031 | .ooovovevene 108,373 48 L1 N ISV 108,535 07/01/2035....
59549P  AA 6 [ MID-STATE TR 4A ABS 8.33 4/1/2030........c..cocveerrueneee . | 04/01/2016. | MBS Paydown cevreeneeen 145,009 | 145,009 | ..oovveeeee 146,283 | ...ccoooveveee 145,009 LV [OOPOPRRORTOR EVPN 145,009 04/01/2030....
59549W  AA 1 [MDST 11 A14.864 07/15/2038............cccooevvveererrrcenennn | . | 06/15/2016. | MBS Paydown. 61,003 61,003 61,001 61,002 (0) 0) 61,003 07/15/2038....
59560W  AA  5[MDST 2010-1 A SEQ 3.50 12/15/2045...........coccrevcvenene . | 06/15/2016. | MBS Paydown. revnenneenn 139,137 | 139,137 | covvvi 138,833 [ oo 138,671 25 25 | s | 139,137 12/15/2045....
604668 AC 7 |MRMX2014-1A A2 ABS SNR 3.34 07/20/2026. . | 04/20/2016. | MBS Paydown. 288,000 288,000 287,984 287,985 2 2 288,000 07/20/2026....
60687V AE 5| MLCFC 2006-3 A4 SEQ 5.414 7/12/46.. . | 06/12/2016. | MBS Paydown. 4,014,793 3,967,745 4,006,364 5,810 5,810 ,014,793 07/12/2046....
60688H AA 3| MMCAPS 18A A1 CDO SSNR FLT 12/26/2039. . | 06/26/2016. | MBS Paydown. 41,323 30,797 30,809 (2,967) (2,967) 41,323 12/26/2039....
61690P AM 3| MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE................ . | 06/25/2016. | Pass-THIOUGH LOSS.............ccuuwwmmmmiennns [ covvrrvmvnssnnsssnsnsnsnensnnns [ covsesssssssssssssssssssnnns | sovvesseeeeees 185,914 266 266 12/26/2046....
61744C  ZC 3| MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36.......... . | 06/25/2016. | MBS Paydown 263,295 263,295 254,326 261,841 cererereens(10,588) | oo ceenennnnn(10,558) 263,295 03/25/2036....
617458 AE 4| MSC 2011-C1 A3 SEQ 4.7 09/15/2047 ...........cocvcrerevecen. . | 06/15/2016. | MBS Paydown. 220,676 220,676 222,882 221,592 (149) (149) 220,676 09/15/2047....
61746W UV 0 MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17.........cevveuunee . | 06/25/2016. | MBS Paydown. 246 246 252 219 9) 9) 246 0 6 | 07/25/2017....
61746W  UZ 1 |MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17.. . | 06/25/2016. | MBS Paydown. 53 53 54 49 3 3 53 0 1| 04/25/2017....
61749L AP 6| MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036.. . | 06/25/2016. | MBS Paydown. v A51,460 | 451,460 330,412 339,182 51,545 51,545 | coovvvvvvvevveeececccneees | i 451,460 (V) R 4,377 | 06/25/2036....
61749L BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36.......... | . | 06/25/2016. | MBS Paydown. 4,849 4,849 3,764 2,272 (3,795) (3,795) 4,849 0 48 |06/25/2036....
61751D  AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46.................... . | 06/25/2016. | MBS Paydown. revvrrennnnn 108,658 | 108,658 73,616 58,827 (2,626) (VX7LC) (RN 108,658 (0 [ 1,253 |10/25/2046....
61751M AU 8| MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047........... | . | 06/25/2016. | MBS Paydown. 228,500 228,500 208,149 204,667 (28,645) (28,645) 228,500 0 2,841 | 07/25/2047....
61751Q  AB 1| MSHEL 2007-1 A2 SEQ FLT 12/25/2036............cccooeecrn. . | 06/25/2016. | MBS Paydown. rerrnereeen 118,692 | i 115,692 66,306 38,614 cevrrereeeee(18,463) | oo ceveerennee(18483) [ i | i 115,692 0 250 | 12/25/2036....
617526 AD 0| MSAC 2007-HE1 A2B SEQ FLT 11/25/2036. . | 06/25/2016. | MBS Paydown. v 188,035 | 158,035 98,772 92,581 (25,616) (72 XCH-) N ISV 158,035 0 337 | 11/25/2036....
61754) AF  5|MSC 2007-T27 A4 SEQ CSTR 6/11/42...... . | 06/11/2016. | MBS Paydown 59,950 59,950 59,421 59,788 65 65 59,950 0 | crees 1,682 |06/11/2042....
61755F  AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037................c.0..... . | 06/25/2016. | MBS Paydown. 800,339 800,339 727,245 774,107 9,371 9,371 800,339 (V) RS 1,307 | 06/25/2037....
61758M  AA 5| MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE......... . | 06/26/2016. | MBS Paydown. cerireeneenn 409,663 | i 409,663 | ....ccocouuuu 425433 | o 415,033 (2,108) (2,108) [ oo | v 409,663 0| s 10,302 | 04/26/2036....
61758V AP 2 [MSRR 2010-R2 3B1 RR SUB 6.50 10/26/37.................. . | 06/26/2016. | MBS Paydown. ceeerrennnnn 180,502 | s 180,502 | ....ooeeeee 166,061 | .....ccccc0o.. 172,935 6,731 6,731 | s | e 180,502 ([ [ 4,917 |10/26/2037....
61759D AP 1|MSRR 2010-R3 2BA SUB 5.5 10/26/2035..................... |. | 06/26/2016. | MBS Paydown. v AOAA98 | 494,498 | ............. 470,391 | oo 487,892 2,194 2194 | s | s 494,498 0| s 13,599 | 10/26/2035....
61759X AB 8| MSRR 2010-R8 1B SUB SSUP 6.00 1/26/2037..... . | 06/26/2016. | MBS Paydown 262,355 262,355 262,355 262,355 0 262,355 0 | cnnnd 6,707 | 01/26/2037....
61759X AC 6| MSRR2010-R8 1C MEZ SSUP CSTR 01/26/2037 . | 06/26/2016. | Pass-Through Loss 36,098 24,458 598 598 0 01/26/2037....
61915R  AK 2| MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035 . | 06/25/2016. | MBS Paydown. 6,542 6,542 3,762 4,470 1,856 1,856 6,542 0 20 |08/25/2035....
61915R AU 0|MHL 2005-5 A1 SEQ SSNR 12/25/2035........................ . | 06/25/2016. | MBS Paydown. 226,852 226,852 | ..occooeeeees 146,320 | .....ccccc.... 165,877 33,254 33,254 226,852 0 662 | 12/25/2035.
62431R  AA 7 |MVEW 2007-3A A1 CLO SSNR FLT 04/16/21............... . | 04/16/2016. | MBS Paydown. 255,067 255,067 250,603 255,067 0 255,067 0 890 |04/16/2021....
62888X AB 0| NGN 2010-C1 A2 SUB 2.90 10/29/2020........c.coeverernene . | 06/27/2016. | MBS Paydown R— gt 778,536 776,551 777,941 (57,285) (57,285) 778,536 0 | v 9,467 | 10/29/2020....
62942K  AA 4| NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043. . | 06/25/2016. | MBS Paydown.............cccocvvevevevererereeees [ oo | v 1,044,201 | ........1,044291 | ... 998,492 | ...........1,363,935 9,172 9172 | i | v 1,044,291 0 20,297 | 07/25/2043....
62946A AA 2 |NPRL 2016-1A A1 ABS SNR 4.164 04/20/2046. . | 06/20/2016. | MBS Paydown. 94,664 94,664 94,664 (0) 0) 94,664 0 558 | 04/20/2046....
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63860H AC 3 |NSTR2007-A AV3 SEQ FLT 03/25/2037....................... | . | 06/25/2016. | MBS Paydown. 805,639 805,639 754,316 781,887 JESOROROOONS [ 272 B OO I 10,221 805,639 (N R 1,908 | 03/25/2037....
643529 AC 4| NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36............. . | 06/25/2016. | MBS Paydown 66,931 66,931 44,509 36,426 335 335 66,931 0 987 | 10/25/2036....
643529  AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36............. .| 06/25/2016. | MBS Paydown 30,536 30,536 20,307 16,653 156 156 30,536 10/25/2036....
65106F AB 8| NCMT 2007-1 2A1 SEQ FLT 04/25/2037.........coeuerevneens . | 06/25/2016. | MBS Paydown. 320,052 320,052 275,627 303,072 (1,215) (1,215) 320,052 04/25/2037.....
651290 AP 3| NEWFIELD EXPLORATION 5.75 01/30/2022 . | 06/03/2016. | GOLDMAN SACHS 377,813 375,000 355,313 357,663 1,028 1,028 358,691 01/30/2022....
651290 AP 3| NEWFIELD EXPLORATION 5.75 01/30/2022 . | 06/06/2016. | BARCLAYS CAPITAL 2,060,813 2,074,447 5,998 5,998 2,080,444 01/30/2022..
65444#  AA 1| MARSH & MCLENNAN COS CTL 3.48 7/11/2024. . | 06/11/2016. | Paydown 94,101 94,101 0 94,101 07/01/2024....
65535V KX 5| NAA2005-WF1 2A5 NAS 5.159 03/25/2035.................. . | 06/25/2016. | MBS Paydown. 99,934 99,765 (810) (810) 98,312 03/25/2035....
65535V NL 8 [NAA 2005-AR4 5A3 SEQ SSNR FLT 08/25/2035.......... . | 06/25/2016. | MBS Paydown. 10,111 ceeverreeeene(11,898) | oo ceenenenns(11,898) 14,680 08/25/2035....
65535Y AB 8 |NAA2006-S2 A2 SEQ 5.81 04/25/2036..............ccccouvveene . | 06/25/2016. | MBS Paydown. 12,115 22,269 25,217 25217 34,790 0 835 |04/25/2036.
65535Y AB 8 |NAA2006-S2 A2 SEQ 5.81 04/25/2036. .| | 06/25/2016. | Pass-Through Loss. 207 0 (16) 16 16 04/25/2036....
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036. .| 06/30/2016. | Book Value Adj 0 16 (16) (16) 04/25/2036....
65536M  AC 1| NHELI2006-HE2 A3 SEQ FLT 03/25/2036 . | 06/25/2016. | MBS Paydown. coiiireierei AB2TTE | 462,775 | ccococceens 364,931 | ............ A13465 | .o, JUOSROROOONY £ £< LI VTR IO 18,730 | covvvvvveeeveeecceccereees | i 462,775 (V) R 1,184 | 03/25/2036....
65539W  AA  0|NMRR2012-1R A SEQ SSNR FLT 08/47 RE................ . | 06/27/2016. | MBS Paydown reenen 1,733,298 | ...1,733,298 | ... 1,438,638 | ........ 1,596,944 | i e 103,991 [ [ s 103,991 [ oo conen 1,733,298 0 | cead 6,730 | 08/27/2047....
667294 AW 2| NORTHWEST AIRLINE 7.041 04/01/22......................... | . | 04/01/2016. | Sinking Fund Redemption 15,865 15,865 16,288 16,154 (12) (12) 15,865 0 559 |04/01/2022.
667294 AY 8| NORTHWEST AIR 017.691 04/01/17.........c.cooeevverreunns | . | 04/01/2016. | Sinking Fund Redemption 11,468 11,468 11,182 11,372 20 20 11,468 0 04/01/2017....
667294 BE 1| NORTHWEST AIRLINE 7.027 11/01/19. . | 05/01/2016. | Sinking Fund Redemption 200,661 200,661 200,661 200,668 (1) (1) 200,661 0 11/01/2019....
67087T DE 8| OAK2002-A A3 ABS SEQ 6.03 05/15/2 .| 06/15/2016. | MBS Paydown 44,192 44,192 44,189 14,368 . 44,192 0 05/15/2024....
67089N AG 7 |OCP 2012-2A A2 CLO FLT 11/22/2023..... . | 05/22/2016. | MBS Paydown v 1,157,275 | 1,157,275 | 1,157,275 ) 1,157,275 0 oo 1,157,275 0 11/22/2023....
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029............cccccvvvrruuers . | 06/15/2016. | Pass-Through Loss 4,692 7212 0 0 04/15/2029.
67576G  AA 5| ODBERECHT OFFSHORE DRILL 6.75 10/01/2022...... | R|06/01/2016. | Sinking Fund Redemption 48,000 48,000 47,997 11,516 0 48,000 0 10/01/2022....
677071  AA 0| OHANA MILITARY 5.471 10/01/21.......cvvverrrvcrrercrerns . | 04/01/2016. | Sinking Fund Redemption 210,000 210,000 208,961 211,028 119 119 210,000 0 10/01/2021....
677071  AF 9| OHANA MILITARY 5.675 10/01/2026............coccrevvrerenne . | 04/01/2016. | Sinking Fund Redemption 81,545 81,545 82,529 82,204 (24) (24) 81,545 0 10/01/2026....
677071 AM 4| OHANA MILITARY 5.462 10/01/2026.... . | 04/01/2016. | Sinking Fund Redemption 54,425 54,425 56,026 55,589 (43) (43) 54,425 0 10/01/2026....
677415 CL 3| OHIO POWER CO K 6.00 06/01/2016... .| 06/01/2016. | MAIUFILY.......oooovrrrevevieiisenenivciisiinns | ceveevvssissssnsenssssssines | covesin 3,000,000 3,000,000 2,989,410 2,999,418 582 582 3,000,000 0 06/01/2016....
681919 AS 5| OMNICOM GROUP 5.90 04/15/2016.........cccoonereeurrenes | . | 04/15/2016. | MAUTItY......ooocierrieiiiericniienicssiiens [ e | e 16,000,000 | ......... 16,000,000 | ......... 15,996,090 | .........16,000,006 (6) ((5) ]} [FFSTOVEN IV 16,000,000 0 04/15/2016....
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035........... . | 06/25/2016. | MBS Paydown. v TTTAAT | TTA4T | 136,182 [ voovrrrerene 149,540 9,689 9,689 | v | e 177,147 0 583 | 07/25/2035.
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035..........ccovvvenne . | 06/25/2016. | MBS Paydown. revineeneenn 137,490 | i 137,490 | .o 118,585 | .ocvvicnns 130,810 (3,635) (RECKL) (RN SV 137,490 0 370 |12/25/2035....
68403B AB  1|OOMLT 2007-FXD2 2A1 SEQ SSNR 5.9 03/2037......... . | 06/25/2016. | MBS Paydown. 56,998 56,998 57,105 56,998 0 56,998 0 933 |03/25/2037....
68504R  AA 6| ONGLT 2014-AA A ABS SNR 2.29 07/09/2029. . | 06/09/2016. | MBS Paydown. 257,644 257,644 257,599 257,604 22 22 257,644 0 07/09/2029....
693456 AA 3| PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043. . | 06/25/2016. | MBS Paydown ceenen 1,521,415 | 01,621,415 | 11,482,429 | 1,912,328 | e e 156 | i [ 14,156 | e e 1,521,415 0 09/25/2043....
69352) AH 0 [PPLENERGY SUPPL 6.20 05/15/2016.............c.ccc0c.c.. . | 05/15/2016. | Maturity. cie00e5,000,000 | ..........5,000,000 | .......... 4,993,050 | ..........4,999,657 343 K7 T SRR 5,000,000 0 05/15/2016....
69352 AL 1|PPL ENERGY SUPPLY 6.50 05/01/18...........cccovurruenneer | . | 05/02/2016. | CITIGROUP. 2,562,500 2,500,000 2,747,503 2,605,362 JUUPPPRRROON <1215 N SN covnenennn(14,665) 2,590,697 (28,197) (28,197) | ..oouco 81,701 |05/01/2018....
693627 AZ 4| PSIENERGY 6.0506/15/16...........cccoorveesurmreesrrnurcannns | . | 06/15/2016. | Maturity. cere4,285,000 | ...........4,285,000 | .........3,552,865 | ..........4,226,049 58,951 58,951 coreren.4,285,000 0 06/15/2016....
70337U 10 0| PATRONS' IV 5.775 12/23/2063...........ccovvvvvvrrrrrrrrrrrns . | 05/23/2016. | Sinking Fund Redemption 604,778 604,778 590,666 590,089 0 604,778 0 04/23/2018....
70338A 10 3| PATRONS'03-IllA 5.646 11/17/2018. . | 05/17/2016. | Sinking Fund Redemption 248,595 248,595 248,595 248,595 0 248,595 0 11/17/2018....
70338C 10 9| PATRONS' 04-1A 6.673 11/4/2019. . | 06/06/2016. | Sinking Fund Redemption v 138,889 | ... 138,889 | .............138,889 38,889 0 ..138,889 0 11/04/2019....
70437Y  AB  7|PAYLESSINC TL B 1L L+400 03/11/2021 . | 04/30/2016. | Paydown 13,959 13,959 6,421 7,538 7,538 13,959 0 03/11/2021....
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020............ . | 06/22/2016. | CITIGROUP. v 1,992,000 | ...........4,800,000 | .........4,354,481 | ........4,415892 | ..o cerenenn. 104,604 | .........2,686,757 (2,582,154) e 1,832,561 | e | 159,439 | ..ccccceoe. 159,439 09/24/2020....
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020............ . | 06/28/2016. | CITIGROUP. civirnnenenn 162,142 | .......... 1,836,486 | ........... 1,636,471 | ..........1,664,604 | .........cooovvvrirerenens v 43,888 | 1,004,064 | ...........(960,176) 703,900 58,242 58242 | ... 27,309 | 09/24/2020....
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020............ . | 06/30/2016. | Paydown 38,765 38,765 25,833 15,785 983 [ oo 12,318 | ..cooeerene(11,335) 38,765 0 | v 2,409 | 09/24/2020....
708130 AB  5|JCPENNEY CORP 5.7502/15/2018.... .| 05/12/2016. | BARCLAYS CAPITAL 500,000 500,000 | ............448,410 | .............: 485,490 2,431 2431 [ s | s 487,921 | oo | v 12,079 | oo 12,079 | e 21,722 | 02/15/2018....
73316Q AB 4| POPLR 2006-D A2 SEQ FLT 11/25/204 . | 06/25/2016. | MBS Paydown. 211,604 211,604 206,763 (761) (761) 211,604 0 524 | 11/25/2046....
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74041A  AA 1 |PRETSL 13A A1 CDO SSNRFLT 03/24/34.................. | R| 06/24/2016. | MBS Paydown 254,672 254,672 211,303 210,575 OO /11T O I 12,565 254,672 (N R 1,461 | 03/24/2034....
74041C  AA  7|PRETSL 15A A1 CDO SSNRFLT 09/26/2034............... . | 06/26/2016. | MBS Paydown 326,556 326,556 248,999 17,814 77,814 326,556 0 911 |09/26/2034....
74041E  AA 3 |PRETSL 16A A1 CDO SSNR FLT 03/23/2035............... . | 06/23/2016. | MBS Paydown. .. 145,535 | o 145,535 | oo 110,478 | oo 110,660 2,883 2,883 | ..o | s 145,535 (VN R 792 |03/23/2035....
74041N  AA 3 |PRETSL 12A A1 CDO SEQ SSNR FLT 12/24/33.......... . | 06/24/2016. | MBS Paydown. 376,937 376,937 320,855 230,564 20,054 20,054 376,937 0 2,086 | 12/24/2033....
74041N AL 9|PRETSL 12A A1 CDO SSNR FLT 12/24/2033... . | 06/24/2016. | MBS Paydown. 4,692 4,692 3,801 311 311 4,692 0 14 | 12/24/2033....
74041U  AA 7 |PRETSL 14A A1 CDO SEQ SSNR FLT 06/24/3: . | 06/24/2016. | MBS Paydown. 291,719 291,719 234,104 235,034 27,386 27,386 291,719 0 06/24/2034....
74042 AA 2| PRETSL 17 A1 CDO SEQ SSNR FLT 06/23/35. . | 06/23/2016. | MBS Paydown 80,912 80,912 61,693 60,085 n(19,811) [ e ...(19,811) 80,912 0 06/23/2035....
74042F  AA 9| PRETSL 25A A1 CDO SSNRFLT 06/22/2037............... R| 06/22/2016. | MBS Paydown 36,000 36,000 26,685 e(18,229) [ oo ...(18,229) 36,000 0 85 |06/22/2037....
74042H AA  5|PRETSL 19A A1 CDO SEQ SSNR FLT 12/22/35.......... . | 06/22/2016. | MBS Paydown. 571,284 571,284 | ..cccovunen 428,470 | oo 426,449 (57,870) (57,870) 571,284 0 2,079 | 12/22/2035
74042) AA 1| PRESTL 21A A1 CDO SEQ SSNR FLT 03/22/38.......... |. | 06/22/2016. | MBS Paydown 78,164 78,164 58,770 59,215 10err(43,020) | oo ....(43,020) 78,164 0 367 |03/22/2038....
74042M  AA 4| PRETSL 22A A1 CDO SSNR FLT 09/22/2036 . | 06/22/2016. | MBS Paydown. 180,813 | 180,813 | coovrii 134,087 (29,567) (29,567) | cvvveveereverrereiiinns | e 180,813 (U I 450 | 09/22/2036....
74042T AA 9| PRETSL 27A A1 CDO SSNR FLT 12/22/203 . | 06/22/2016. | MBS Paydown. 25,754 25,754 18,028 (22,790) (22,790) 25,754 0 61 [12/22/2037....
74043C  AA 5| PRETSL 24A A1 CDO SSNR FLT 03/22/203 . | 06/22/2016. | MBS Paydown. 221,242 221,242 | oo 165,296 | ...ooooovenen 162,072 (25,298) (25,298) 221,242 0 969 |03/22/2037....
74160M  HK 1| PRIME 2005-2 1A2 SEQ 5.00 07/25/20.............ccoeucce. | . | 06/25/2016. | MBS Paydown. 24,903 24,903 25,074 25,011 217 217 24,903 0 520 |07/25/2020....
74922Q  AA 0| RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036........... | . | 06/25/2016. | MBS Paydown. 26,939 26,939 20,732 289,752 | e | v 249,752 26,939 0 67 | 09/25/2036.
74922Q AA 0| RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036........... | . | 06/25/2016. | Pass-Through Loss. 216 0 0 09/25/2036....
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046.... . | 06/25/2016. | MBS Paydown. 958,650 958,650 881,030 920,622 21,170 21,170 958,650 0 | v 2,437 | 08/25/2046....
74923G  AC  7|RALI2007-QA1 A3 SEQ SSNR FLT 01/25/203 . | 05/25/2016. | Pass-Through Loss 2,165 0 0 01/25/2037....
749236 AC  7|RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037... . | 06/25/2016. | MBS Paydown. L A33754 | 133,754 | e 103,149 | ccovve 103,511 (2,547) (2,547) [ covvoreiverrernienei | v 133,754 0 344 101/25/2037....
74924N  AB 3| RASC 2007-KS4 A2 SEQ FLT 05/25/2037..................... | . | 06/30/2016. | MBS Paydown. (1,132) (1,132) (1,132) 1,132 1,132 (0) | 05/25/2037....
74927B  AK 6| RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37............. . | 05/26/2016. | MBS Paydown 43,816 43,816 47,266 45,489 (1,505) (1,505) 43,816 0 2,289 | 09/26/2037....
749270  BY  1|RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37............... . | 06/26/2016. | MBS Paydown. v 1,165,128 | L.l 1,165,128 | 1,157,884 ....1,159,806 1,031 1,031 | s | e 1,165,128 0 29,307 | 10/26/2037....
749289 AA 2 |RBSCF 2009-RR2 CWA SEQ SSNR CSTR 8/48........... . [ 06/16/2016. | MBS PaydOWN.........cvvvermcreeermcreiereens | corirerssisseresssseneiinns | eeveeeeend 9,751,874 | ..........9,751,874 9,074,351 9,655,241 w0 12,706 72,706 | .o [ v 9,751,874 0 08/16/2048....
749289 AZ 7 |RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51.. . | 06/16/2016. | MBS Paydown. 994 994 .120,575 0 02/16/2051....
749289 BT  0|RBSCF 2009-RR2 JPA SEQ SSNR CSTR 5/16/47........ | . | 06/16/2016. | MBS Paydown............cccccccccecucccscccnccces | covvvcnevercncncncncncncrcnenes | 1,316,096 | ......rr1,316,096 | ...........1,205,441 | .........1,300,814 | .....ccccoooeovvrrirens LX) 2o (15,490) | .oooovvveveviiiiiins ,316,096 0 05/16/2047....
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037................. . | 06/26/2016. | MBS Paydown 3 57 57 70,564 0 06/26/2037....
74928F  AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036............... . | 06/26/2016. | MBS Paydown. ceverrennnnn 410,667 | 410,667 | ............. 232,646 | ....ccoooe..n. 190,736 (U [OTORRROR IOP 410,667 0 03/26/2036....
74928F AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036............... . | 06/26/2016. | Pass-Through Loss. 38,840 22,003 0 38,840 (38,840) (38,840) 03/26/2036....
74928F AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036............... . | 06/30/2016. | Book Value Adj 0 (38,840) 38,840 38,840 03/26/2036....
74928H AA 4| RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039.. .| 05/16/2016. | MBS Paydown 8,532,455 8,532,455 8,613,779 81,938 81,938 8,532,455 0 173,786 | 09/16/2039....
74928H AB 2| RBSCF 2010-RR3 CSCB SUB 5.467 09/16/2039.. . [ 06/16/2016. [ MBS Paydown..........ccccunereeemmienercenncns | cormvireriinnsiineniiinsinenes | cvvivenes 15,945,000 | ......... 15,945,000 | ......... 15,827,574 | ........15,898,165 | ....cccoovmmrrirerirnas cererrennnn 88,835 [ [ 46,835 | ..o [ e 15,945,000 0 | e 414,479 | 09/16/2039....
74928R  AB 0| RBSSP 2009-10 1A2 RR MEZ CSTR 8/26/35................ . | 06/26/2016. | MBS Paydown. ..133,098 | oo 133,098 | coovvvrrrceed 89,841 | ............. RVRIZ: 3 I 00eee(16,044,589) | ..coovevevcvvvevciis [ e (RIH0ZEXTcte) N N [P 133,098 0 3,227 |08/26/2035....
74928R  AE 4 |RBSSP 2009-10 3A1 RR SEQ SSNR CSTR 12/35........ | . | 06/26/2016. | MBS Paydown. 265,050 265,050 233,244 241,139 ceerrerreeene(15,391) | oo cnnenenn(15,391) 265,050 0 6,570 |12/26/2035....
749287 AB 6| RBSSP 2009-11 1A2 MEZ 5.528 6/26/2034.................. . | 06/26/2016. | MBS Paydown. 75,114 75,114 72,485 73,927 742 742 75,114 (] IO 1,671 | 06/26/2034....
749280 AL 1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36........ | . | 06/26/2016. | MBS Paydown. L A43827 | 143,827 | oo 139,512 | oo 140,862 674 (57 ;0 R ISV 143,827 0 2,931 |08/25/2036....
749280 AM 9| RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE . | 06/26/2016. | Pass-Through Loss. (132) 0 (132) 132 132 08/25/2036....
749280 AM 9| RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE .| 06/30/2016. | Book Value Adj 0 132 (132) (132) 08/25/2036....
749280 AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36. . | 06/26/2016. | MBS Paydown. ..150,042 | L 150,042 | ..coovri 144,790 | cooovens 146,872 2,461 2,461 | e | v 150,042 0 | e 1,798 |10/25/2036....
749280 AW 7 [RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36.......... | . | 06/26/2016. | MBS Paydown. 355,094 355,004 350,673 350,809 2,797 2,797 355,094 0 6,393 | 06/25/2036.
749280  AX  5|RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036.......... . | 06/26/2016. | Pass-Through Loss 56,890 20 20 0 06/25/2036....
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE..................... | . [ 06/26/2016. | Pass-Through Loss. 5,591 57 57 (286) 286 286 01/26/2036....
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE......... . | 06/30/2016. | Book Value Adj 0 286 (286) (286) 01/26/2036....
74930A AA 5| RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49, . | 06/16/2016. | MBS Paydown. 271,465 271,465 295,513 276,181 (3,802) (3,802) 271,465 0 12/16/2049....
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74930N  AQ 2| RBSSP 2011-3 3A7 SUB 9.8224 07/26/37..........cccoeueeree .| 06/26/2016. | MBS Paydown 351,601 351,601 276,791 272,454 63,702 63,702 351,601 0 8,947 | 07/26/2037....
74930N AQ 2| RBSSP 2011-3 3A7 SUB 9.8224 07/26/37........ccccoorvrueene . | 06/26/2016. | Pass-Through Loss. 40,866 0 2,211 (2,211) (2,211) 07/26/2037....
74930N  AQ 2| RBSSP 2011-3 3A7 SUB 9.8224 07/26/37..........cccooueee .| 06/30/2016. | Book Value Adjustment. 0 (2,211) 2,211 2,211 07/26/2037....
74930V AA 9| RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036......... . | 06/26/2016. | MBS Paydown. 422,801 | 422,801 | oo 406,946 | .............. 410,420 (1,306) (1,306) [ oo | v 422,801 0 05/26/2036....
74930X AX 5| RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035RE........ | . | 06/27/2016. | MBS Paydown LA419,468 | ... 419,468 | .............. 407,933 | ...ccoovennn 406,156 572 L7 (7208 [T (TSR 419,468 0 12/27/2035....
74931 AC  1|RBSSP 2012-3 2A1 SEQ SSNR FLT 2/26/36 RE . | 06/26/2016. | MBS Paydown. 912,459 912,459 830,338 895,362 8,889 912,459 0 02/26/2036....
74931N  AA 6| RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE.. .| . | 06/26/2016. | MBS Paydown. 209,580 209,580 208,270 203,315 1,491 1,491 209,580 0 11/26/2036....
74931T  AG  0|RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE............. |. | 06/25/2016. | MBS Paydown. 74,854 74,854 69,802 1,294 1,294 74,854 0 01/26/2036....
74932H AC 4 |RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE......... |. | 06/27/2016. | MBS Paydown. e 12187 | 172,487 | o 151,525 | ccovvvenen 158,126 2,665 2,665 | .o | i 172,187 0 07/26/2033....
74935T AA 9| RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044.............. | . | 06/15/2016. | MBS Paydown. v 1,604,647 | 1,504,547 | 1,504,547 | ..........1,504,547 (V[ [SPORRI ST 1,504,547 0 11/15/2044....
74951P  DQ 8| RESIF 2005-A B3 SEQ FLT 03/10/2037.... . | 06/10/2016. | MBS Paydown. 353,971 353,971 | oo 156,913 | oo 150,685 | ..oovevieeriieriis ceerreneene(133,684) | oo ....(133,684) 353,971 0 03/10/2037....
749574  AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/3f . | 06/25/2016. | MBS Paydown. 71,019 71,019 48,209 39,086 5,592 5,592 71,019 0 08/25/2036....
749574  AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/3 .| 06/25/2016. | Pass-Through Loss. 13,008 0 0 08/25/2036....
74958W  AC 0| RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37........... . | 05/25/2016. | MBS Paydown 27,614 27,614 14,643 10,165 1,674 1,674 27,614 0 395 |02/25/2037....
74958W  AC 0 [RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37........... . | 06/25/2016. | Pass-Through Loss. 7,233 (7,713) (7,713) 0 02/25/2037.....
74966U AL 4 [RPIFINANCE TRUST TL B4 L+275 11/09/2020............ . | 06/30/2016. | Paydown 7,566 9 9 7,576 0 87 [11/09/2020....
75086# AA 3| GSA RAINIER 4.82 6/15/2036........... . | 06/15/2016. | Paydown 0 46,448 0 933 | 06/15/2036....
75114R  AD 7| RALI2006-QA3 A1 SEQ FLT 04/25/36.. .| 06/25/2016. | MBS Paydown 95,063 95,063 ,470,088 0 3,685 |04/25/2036....
751158 AC 3| RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36. . | 06/25/2016. | MBS Paydown. 348,299 28,298 28,298 ..449,852 0 6,377 | 07/25/2036....
751158 AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36............. | . | 06/25/2016. | Pass-Through Loss. 0 0 07/25/2036....
75156V AD 7 [ RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036........... |. | 06/25/2016. | MBS Paydown. cerreenennn 568,069 | i 568,069 | ....coouuent 440,290 64,529 64,529 568,069 0 | cveres 1,699 |05/25/2036....
75156V AD 7| RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036........... |. | 06/25/2016. | Pass-Through Loss. (17,194) 0 (QLONA£:) ) R I 10,778 | vovveeeren 10,778 | s 05/25/2036....
75156V AD 7| RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036........... |. | 06/30/2016. | Book Value Adjustment 0 10,778 ceverireneen(10,778) | e (10,778) | s 05/25/2036....
75281A AN 9| RANGE RESOURCES 5.00 08/15/2022 . | 06/02/2016. | GOLDMAN SACHS vere8,036,472 | ........6,447,500 | .........5,252,538 58,845 58,845 5,322,213 | oo [ v 714,259 | .......... 714,259 08/15/2022....
75406E  AD 3 |RASC 2006-KS4 A4 SEQ FLT 06/25/36 .|. | 06/25/2016. | MBS Paydown. 576,834 576,834 285,533 | ..o d4OAN | i (1AT3) | s L(11173) 576,834 0 06/25/2036....
75406W  AC 5| RASC 2006-KS6 A3 SEQ FLT 8/25/2036....................... | . | 06/25/2016. | MBS Paydown 506,918 506,918 397,931 | oo 458,280 9,022 9,022 506,918 0 08/25/2036....
755920 AF 2 |ROCS-NSC-1998-1 6.375 05/15/2017...........ccccoowuwnnnn | . | 05/15/2016. | Paydown 92,476 92,476 91,742 92,403 30 30 92,476 0 05/15/2017.....
759676  AF 6 | RAMC 2006-2 AF3 SEQ STP 8/25/36...........ccoovverrsueneen. | . | 06/25/2016. | MBS Paydown. 5,158 5,158 4,642 3,335 5438 5438 5,158 0 08/25/2036....
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037..................... | . | 06/25/2016. | MBS Paydown. 63,756 63,756 45,904 48,052 9,940 9,940 63,756 09/25/2037.....
759950  FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36...... . | 06/25/2016. | MBS Paydown. 513,481 513,481 | ..oovovevenen 475,380 504,135 (1,187) (1,187) 513,481 02/25/2036....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34 .| . | 06/25/2016. | MBS Paydown. 67,522 67,522 63,033 39,402 el TAB9T | s | i 14,697 67,522 07/25/2034....
760985  7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34......................... | . | 06/25/2016. | Pass-Through Loss 1,702 1,248 0 07/25/2034....
760985 GQ 8 |RAMP 2002-RS1 AI5 NAS 5.91% 01/25/32........ccccveves . | 06/25/2016. | MBS Paydown. 30,511 30,511 30,504 30,511 0 30,511 01/25/2032....
760985 M7 3 |RAMP 2004-RS1 AI6A SEQ STP 01/25/34.................... | . | 06/25/2016. | MBS Paydown. 20,769 20,769 19,471 19,964 (539) (539) 20,769 01/25/2034....
760985 M8 1| RAMP 2004-RS1 Al6B SEQ STP 01/25/2034................ | . | 06/25/2016. | MBS Paydown, 4,720 4,720 4,248 4,407 38 38 4,720 01/25/2034....
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33........ . | 06/25/2016. | MBS Paydown 75,938 75,938 75,900 70,073 (913) 913) 75,938 04/25/2033....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034 .| 06/25/2016. | MBS Paydown 95,737 95,737 85,445 87,215 5,626 5,626 95,737 03/25/2034....
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33...... . | 06/25/2016. | MBS Paydown. rerireeneenn 128,027 | i 128,027 | oo 127,952 | ccovies 127,720 (73) (U4 ) [T I 128,027 06/25/2033....
760985 WZ 0 |RAMP 2003-RS5 Al6 NAS 4.02 4/25/33......................... | . | 06/25/2016. | MBS Paydown. 6,749 6,749 6,501 5,463 (321) (321) 6,749 04/25/2033....
760985 WZ 0| RAMP 2003-RS5 Al6 NAS 4.02 4/25/33......................... | . | 06/25/2016. | MBS Paydown. 6,749 6,749 6,501 5,463 (321) (321) 6,749 04/25/2033....
760985 XK 2| RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33............ccecuueneeee | . | 06/25/2016. | MBS Paydown revreeneeen 172,039 | 172,039 | oo 171,998 | cooovvee 162,605 (1,477) (TATT) [ o | v 172,039 07/25/2033....
76110H E8 8| RALI2004-QS15 A5 NAS 5.5 11/25/2034.............cccccen. . | 06/25/2016. | MBS Paydown. covirieineeABTT82 | 167,782 | oo 153,048 | ..oovovevee 153,606 1,695 1,695 | covvvvveveeeeeeeececeneees | s 157,782 11/25/2034....
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76110H  T9  0|RALI2005-QA2 NB2 SEQ CSTR 02/25/2035............... . | 05/25/2016. | MBS Paydown. 248594 24859 | ... 188,963 | ..oooovevenes 181,263 35,491 35,491 248,594 0 3,097 |02/25/2035....
76110H T9 0| RALI2005-QA2 NB2 SEQ CSTR 02/25/2035............... . | 06/25/2016. | Pass-Through Loss. 28,383 17,658 ceverereen(12,851) | i cenenennn(12,451) 0 02/25/2035....
76110V HJ 0 |RFMS22001-HI4 A7 SEQ STP 10/25/26....................... | . | 06/25/2016. | MBS Paydown 16,758 16,758 16,844 16,758 0 16,758 (VN R 483 | 10/25/2026....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.................. |. | 06/25/2016. | MBS Paydown 218,071 218,071 | coverees 199,022 80,234 25,922 25,922 218,071 0 | e 4,724 | 02/25/2036....
76110V TE 8| RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36. . | 06/25/2016. | Pass-Through Loss. (16,942) 1,948 0 0 02/25/2036.
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/3 . | 06/25/2016. | MBS Paydown. 63,661 63,661 54,357 61,232 8,550 8,550 63,661 11/25/2031....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/3 . | 06/25/2016. | Pass-Through Loss. 751 642 0 745 (745) 11/25/2031....
76110W  XQ 4| RASC 2004-KS4 Al4 SEQ 4.26 11/25/31...................... .| 06/30/2016. | Book Value Adjustment. 0 (745) 745 11/25/2031....
76110W XS 0 [RASC 2004-KS4 Al NAS 4.43 05/25/2034................... . | 06/25/2016. | MBS Paydown. 44,312 44,312 37,672 34,408 ceererrnnene(10,760) | oo ceeeenennn(10,760) 44,312 0 806 |05/25/2034....
76110W XS 0 [RASC 2004-KS4 A6 NAS 4.43 05/25/2034................... . | 06/25/2016. | Pass-Through Loss. 3,531 0 0 05/25/2034....
761118  BU  1|RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035. . | 06/25/2016. | MBS Paydown. rerrennennn 181,233 | 181,233 | oo 149,309 | ..ccoovveneen 149,532 | oo cerrreneen 10,896 [ i [ 10,896 | oo | v 181,233 0 | cead 2,795 | 07/25/2035....
761118  BU  1|RALI2005-QA8 NB2 SEQ SNR FLT 07/25/203! . | 06/25/2016. | Pass-Through Loss. 2,934 0 0 07/25/2035....
761118 FM 5| RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35 . | 06/25/2016. | MBS Paydown. 531,123 531,123 | oo 447,179 26,056 26,056 531,123 (VN R 4,613 |08/25/2035....
761118 FM 5| RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35............. | . | 06/25/2016. | Pass-Through Loss. 45,059 0 0 08/25/2035....
761118  KH 0 [RALI2005-QS15 2A SEQ 6.0 10/25/35...........ccrevvverenee . | 06/25/2016. | MBS Paydown. e 134,523 | 134,523 | oo 122,728 | oo 103,541 456 A56 | oo | s 134,523 0 | e 3,445 |10/25/2035....
761118  KH 0 [RALI2005-QS15 2A SEQ 6.0 10/25/35.........coooorevereeenne . | 06/25/2016. | Pass-Through Loss. 59,431 47,351 0 0 10/25/2035....
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36. . | 06/25/2016. | MBS Paydown. 10,845 10,845 10,044 7,851 54 54 10,845 0 244 102/25/2036....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36. .| 06/25/2016. | Pass-Through Loss. 3,153 2,920 0 0 02/25/2036....
76111 U5 1| RFMSI2003-S4 A4 NAS 5.75 3/25/203 . | 06/25/2016. | MBS Paydown. revrrereeen 104,070 | s 104,070 | .ooovveeeee 106,701 | ccovvveee 105,767 (1,788) (1,788) [ covverrvvrerrerrinens | v 104,070 0 | v 2,479 | 03/25/2033....
76111X L7 6|RFMSI2006-S2 A1 PAC SSNR 5.75 7TR-16................... . | 06/25/2016. | MBS Paydown. 15,215 15,215 13,870 13,550 (1,452) (1,452) 15,215 0 342 |02/25/2036....
76111X L7 6 |RFMSI2006-S2 A1 PAC SSNR 5.75 7R-16.........ccc.c.cc.c. . | 06/25/2016. | Pass-Through Loss. 1,578 0 0 02/25/2036....
76111X TE 3| RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035............... . | 06/25/2016. | MBS Paydown. e 184,933 | 184,933 | oo 173,936 | oo 167,841 (1,082) (01: 74 [ O 184,933 (0 [ 1,834 |03/25/2035....
76111X  TF 0| RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035................ | . | 06/25/2016. | MBS Paydown rerireeneenn 100,273 | 100,273 96,763 97,242 687 B87 | o [ s 100,273 (U P 1,137 |03/25/2035....
76112B  C5 7| RAMP 2005-EFC4 M2 MEZ FLT 09/25/35. . | 06/25/2016. | MBS Paydown. 693,569 693,569 | ..ooorinnnt 410,940 608,229 crerernenenn 10,526 [ i [ s 10,526 693,569 (U [ 2,487 | 09/25/2035....
76112B  H4 5| RAMP 2005-EFC5 M1 MEZ FLT 10/25/35. . | 06/25/2016. | MBS Paydown. 296,114 296,114 205,263 271,727 6,391 6,391 296,114 0 981 | 10/25/2035....
76112B KC 3 [ RAMP 2005-RS2 M2 MEZ FLT 02/25/35..........cccouvuuunee . | 06/25/2016. | MBS Paydown e B2T183 | 427,183 281,941 394,123 e 12,191 | [ 12,191 | s | v 427,183 0 | coeead 2,117 | 02/25/2035....
76112B  SE 1| RAAC 2005-SP1 1A5 PAC 5.0 9/25/34.............cccoevvveeen. . | 06/25/2016. | MBS Paydown. e 161,981 | s 161,981 | oo 156,419 | oo 159,948 1,413 143 | s | s 161,981 0 3,896 | 09/25/2034....
76126C DE 9 |CBBC-CCE 98-17.00 5/15/2018..........cccovcrreevremrenneens | . | 05/15/2016. | Sinking Fund Redemption 347,804 347,804 354,093 348,220 (133) (133) 347,804 0| s 11,521 | 05/15/2018....
767201  AC 0| RIO TINTO FINANCE 6.50 07/15/2018...............ccc....... | R| 06/14/2016. | Cash Tender............cccoovvreommrmrvsmrcues | covervmreriessseiiossecies | cvveies 11,083,300 | ......... 10,000,000 | ......... 10,391,295 | .........10,188,096 (5,262) (5,262) [ vvvveererecereis | e 10,182,834 900,466 900,466 | ....... 594,028 | 07/15/2018....
767201 AN 6|RIO TINTO FINANCE 4.125 05/20/2021... R 06/22/2016. | Cash TeNGET.........cocoovcveverererercreresesenes | coveveveverivivisesisevirivin | ceveeee 21,881,200 | ........ 20,000,000 | ........ 19,987,000 | ........19,992,344 7,656 7,656 | oo | v 20,000,000 | .....ooooveverererererenes [ e 1,881,200 | .........1,881,200 | ....... 485,833 | 05/20/2021....
77356P  AA 0 [RCTF 2004-1A A1 ABS 5.22 05/17/2021... . | 05/15/2016. | MBS Paydown 97,349 97,349 97,236 97,327 (2) 2) 97,349 0 2,526 | 05/17/2021....
78386N  BC 2| SACO 1999-03 BA 1B1 SUB CSTR 4/25/39.................. | . | 06/25/2016. | MBS Paydown. 35,093 35,093 34,167 34,463 (550) (550) 35,093 0 954 | 04/25/2039
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042.............ccceeeveeee | . | 06/15/2016. | MBS Paydown 526,979 526,979 526,979 526,979 0 526,979 0 8,597 |07/15/2042....
78445M  AB 6| SLMA 2010-A2A ABS FLT 5/16/44...........cccoovvvvrirrrcnene . | 06/15/2016. | MBS Paydown. 504,425 504,425 504,425 504,425 0 504,425 (] IO 7,786 | 05/16/2044....
78446D AB  5|SLMA2011-A A2 ABS 4.37 4/17/2028........................... | . | 06/15/2016. | MBS Paydown. v 129,072 | o 129,072 | covvveveree 132,504 | ..oovoveveen 129,642 4,495 4,495 | ..o | e 129,072 0 2,818 |04/17/2028....
78446T AB 0| SLMA2011-C A2A ABS FLT 10/17/2044 . | 06/15/2016. | MBS Paydown 0 1,511,906 0 .23,170 | 10/17/2044....
78454L  AD 2| SMENERGY CO 6.50 11/15/2021. .| 06/01/2016. | BARCLAYS CAPITAL 1,500,000 1,436,250 1,443,662 3,369 3,369 447,031 0,781) | .. 48,750 | 11/15/2021....
78454  AD 2 |SMENERGY CO 6.50 11/15/2021. . | 06/03/2016. | GOLDMAN SACHS 350,625 375,000 359,063 360,915 853 853 361,769 1,144) | .. 12,188 | 11/15/2021....
78454  AD 2 |SMENERGY CO 6.50 11/15/2021.............cccoevvvcerenneene | . | 06/06/2016. | BARCLAYS CAPITAL v 1,623,438 | ..........1,625,000 | ...........1,555,938 | ...........1,563,967 3723 3,723 ceeerennn 1,567,689 | o e (44,252) | ... (44,252) | 67,099 |11/15/2021....
80557B  AB 0 [SAST 2007-3 2A1 SEQ FLT 09/25/47..........ccccoeeecerererere | . | 06/25/2016. | MBS PAYAOWN.......ooovvvvvvevvvvviviviviinnienes | covevsisisisisisisisininns | ceveeeeeees 1,643,351 | .........1,543351 | ........... 1,430,833 | ..o 1,524,039 | ooovvveiiiiviiiiins JUSOROROOOON | 1 s B VOO I RI2: 3 R O N 1,543,351 0 3,886 |09/25/2047....
80875A  AJ 0 SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.............. . | 06/30/2016. | Paydown 10,683 10,683 10,037 3,008 583 583 10,683 (] IO 190 |10/18/2020....
81375F CM 3| SASI 1993-7 TA6 6.25 12/25/2023......... . | 06/25/2016. | MBS Paydown. 55 55 56 55 0 0 55 0 1| 12/25/2023
81375W  JE 7| SABR2006-OP1 A2C SEQ FLT 10/25/203; . | 06/25/2016. | MBS Paydown. 2,211,129 2,211,129 1,956,158 2,148,113 74,063 74,063 2,211,129 0 6,357 | 10/25/2035....
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81378E AA  1|SABR2007-BR4 A2A SEQ FLT 05/25/2037.................. | . | 06/25/2016. | MBS Paydown 264,416 264,416 | ... 115,761 76,513 e (19,483) [ oo cevveennnnnn(19,483) 264,416 0 556 |05/25/2037....

81745A  AB 3| SEMT 2013-5 A2 SEQ CSTR 05/25/2043...........ccccouuuce . | 06/25/2016. | MBS Paydown 808,195 808,195 765,134 | ..........1,379,443 20,206 20,206 808,195 0 05/25/2043....
81745C  AA  1[SEMT 2013-7 A1 SEQ SNR CSTR 06/25/2043............. . | 06/25/2016. | MBS Paydown. covvrieineeen 107,235 | 767,235 691,357 694,446 39,255 39,255 767,235 0 06/25/2043....

817450 AA  6|SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043.............. . | 06/25/2016. | MBS Paydown. cerreenenn 491,509 | L 491,509 | oo 484,904 | .............. 485,324 | oo | e 1,887 | i | e 1887 | i | 491,509 0 09/25/2043....
81745M  AA 9| SEMT 2013-2 A SEQ SNR CSTR 02/25/2043. . | 06/25/2016. | MBS Paydown. ...733,581 733,581 657,143 658,767 733,581 0 02/25/2043....
81745R  AB 6| SEMT 2013-3 A2 SEQ SNR CSTR 03/25/43. . | 06/25/2016. | MBS Paydown. ..712,795 659,038 657,957 712,795 0 03/25/2043....
81788Y AA  1[767-3-25285 & 25392 TRUST 5.25 10/05/22. . | 06/05/2016. | Paydown 202,553 202,553 202,553 0 202,553 0 10/05/2022....
82321U  AA 1[SHNTN 2015-1A A ABS SNR 4.75 10/15/2042.............. . | 06/15/2016. | MBS Paydown. 210,097 210,097 208,081 208,126 119 19 210,097 0 10/15/2042....
82650A AA 6| SRFC 2012-3A A ABS 1.87 08/20/2029..........ccccovvmennne . | 06/20/2016. | MBS Paydown. 35,017 35,017 35,010 35,012 1 1 35,017 0 08/20/2029.

82817* AA 9| SILVER SPRINGS CTL lll-A1 3.81 1/5/2029.................. . | 06/05/2016. | Paydown ceeerrennnn 108,598 | s 108,598 | ... 108,598 | ......cc.co... 108,598 (VN SRR ISV 108,598 0 01/05/2029....
82817@ AA  7|SILVER SPRINGS CTL IV-A1 3.89 1/5/2029. . | 06/05/2016. | Paydown 49,261 49,261 49,261 49,261 0 49,261 0 01/05/2029....
82838U AA  7|SVLF2012-D AABS 3.0 03/17/2025. . | 06/15/2016. | MBS Paydown. 300,780 300,780 300,814 300,797 4,228 4,228 300,780 0 03/17/2025....
83404@ AA 4| SOFTWARE PARADIGMS INTL EURO+800 5/22/20.... | . | 05/23/2016. | PaydOWN...........cccvcvevevevevevevevevevcvivivons [ rovevevevevevevssssesesssesenns | v 5,123,051 | .........5,022,599 | ........... 4,962,486 | ..........4,956,436 66,163 66,163 5,022,599 | ...oooovvveviviviiiiininns | v 100,452 | oo 100,452 05/22/2020....
83404@ AB 2| SOFTWARE PARADIGMS DD LR+800 8/10/2020........ | . | 05/23/2016. | Paydown penen 1,726,062 | ... 1,692,217 | ... 1,683,756 | ...........1,684,000 8,218 8,218 1,692,217 33,844 33,844 08/10/2020....
83416W  AB  9[SOLAR STAR FUND 3.95 06/30/2035.............cc.ccoeeeennr | . | 06/30/2016. | Sinking Fund Redemption 200,000 200,000 200,000 200,000 0 200,000 0 06/30/2035
83417E  AA  0|SOCTY 2014-1 A ABS 4.59 04/20/2044......................... | . | 06/20/2016. | MBS Paydown 26,708 26,708 26,705 26,705 (1) (1) 26,708 0 506 | 04/20/2044....
83546D AA 6| SONIC 2011-1A A2 ABS 5.438 05/20/2041....... . | 05/20/2016. | MBS Paydown. cere4,268,800 | .........4,268,800 | .........4,256,184 | ...........4,268,800 0 ceennnn4,268,800 0 [ e 191,763 | 05/20/2041....
83546D AD  0[SONIC 2016-1A A2 ABS SEQ SNR 4.472 05/46 .| 06/20/2016. | MBS Paydown 16,667 16,667 16,667 0 0 16,667 0 68 |05/20/2046....
83611M  HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035.......... . | 06/25/2016. | MBS Paydown revrrereeen 165,602 | i 165,602 90,460 41,852 51,467 51,467 | oo | v 165,602 (] IO 4,256 | 05/25/2035....
83611M HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035......................... | . | 06/25/2016. | Pass-Through Loss 33,608 18,358 0 0 05/25/2035....
84383Q AA 1| SOUTHN STAR CENT 6.00 06/01/2016............cccocooee. | . [ 06/01/2016. | Maturity. serener.1,000,000 | ...........1,000,000 994,160 999,685 315 315 <vonere 1,000,000 0| e 30,000 |06/01/2016....
850228 AC  1|SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23............ . | 06/25/2016. | MBS Paydown. 555,447 555,447 555,410 555,421 9 9 555,447 0 | e 6,190 |05/25/2023....

855541 AC  2|STARM 2007-S13A1 SEQ CSTR 01/25/2037.............. . | 06/25/2016. | MBS Paydown. 545,983 545,983 | ..ot 496,844 500,412 e 12A4T | i [ 12,447 545,983 0 6,265 |01/25/2037....
86213B  AA  5|STR2014-1A A1 ABS 4.21 04/20/2044 . | 06/20/2016. | MBS Paydown. 4,375 4,375 4,375 4,375 0 4,375 0 77 | 04/20/2044....
86213C  AA 3 |STR2015-1A A1 ABS SNR 3.75 04/20/2045. . | 06/20/2016. | MBS Paydown. 10,375 10,375 10,389 10,388 (1) (1) 10,375 (VN R 162 | 04/20/2045....
86213C AB  1|STR2015-1A A2 ABS SNR 4.17 04/20/2045................. . | 06/20/2016. | MBS Paydown 26,250 26,250 26,119 26,122 4 4 26,250 0 | v 456 | 04/20/2045....
863222 ZZ  1|STRIPES 2013 1 LIBOR + 350 4/5/2023........................ | . | 06/20/2016. | Partial Call 361,180 361,180 364,077 362,422 (1,242) (1,242) 361,180 0 5,966 | 04/05/2023
863572 LV 3|SASC 1996-4 A SEQ CSTR 09/25/2031........ocoevrrevnns . | 06/25/2016. | MBS Paydown. 29,681 29,681 27,826 28,039 1,367 1,367 29,681 (U P 1,183 |09/25/2031....
863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/20365................... . | 06/25/2016. | MBS Paydown. 349,634 349,634 232,111 267,237 (3,058) (3,058) 349,634 0 947 | 12/25/2035....
863579 C3 0| SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.. . | 06/25/2016. | MBS Paydown. 289,970 289,970 245,400 (5471) (5,471) 289,970 0 2,598 | 11/25/2035....
863579 C3 0| SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.. . | 06/25/2016. | Pass-Through Loss. 602 0 0 11/25/2035....
863579 SU 3| SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35........... .| 06/25/2016. | MBS Paydown 293,441 293,441 225,383 225,263 38,214 38,214 293 441 0 3,333 | 06/25/2035.

863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35........... . | 06/25/2016. | MBS Paydown. 43,493 43,493 32,776 32,315 468 468 43,493 0 | correi 454 | 07/25/2035....
863579 UL 0| SARM2005-15 1A1 SEQ SSNR CSTR 07/25/35........... . | 06/25/2016. | Pass-Through Loss 44 0 0 07/25/2035.

863579 UU 0| SARM 2005-154A1 PT SSNR FLT 07/25/2035............. . | 06/25/2016. | MBS Paydown. 393,742 393,742 340,407 JRSROROOOOY [ <1< T PR IS 15,756 393,742 0 3,869 |07/25/2035....
863579 UU 0| SARM 2005-15 4A1 PT SSNR FLT 07/25/2035. . | 06/25/2016. | Pass-Through Loss. 87,376 0 0 07/25/2035....
863579 VH 8| SARM2005-17 1A1 SEQ SSNR FLT 08/25/203! .| 06/25/2016. | MBS Paydown 259,900 259,900 231,148 . 259,900 0 08/25/2035....
863579 VW 5 [SARM 2005-17 5A2 SEQ SSNR CSTR 08/35... . | 06/25/2016. | MBS Paydown. rerireeneenn 193,922 | 193,922 | oo 135,745 | oo 129,175 20,529 20,529 | .o | e 193,922 0 08/25/2035....
863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35........... . | 06/25/2016. | MBS Paydown. cervreennnnn 103,525 | s 103,525 79,973 78,310 6,892 6,892 | .o | e 103,525 0 | s 1,397 |09/25/2035....
863579 ZL 5| SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035............ .| 03/31/2016. | Book Value Adjustment. 0 49 (49) (49) 10/25/2035....
863579 ZL 5| SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035............ . | 06/25/2016. | MBS Paydown 334,405 334,405 282,993 27,7115 27,715 334,405 0 2,523 | 10/25/2035....
863579 ZL 5| SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035. .| 06/25/2016. | Pass-Through Loss. 104 0 0 10/25/2035....
86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036... . | 06/25/2016. | MBS Paydown. 267,006 267,006 202,090 238,567 267,006 0 01/25/2036....
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86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31..........oovcvvvvnvneee .| 06/25/2016. | MBS Paydown 369,904 369,904 331,556 345,424 9,616 9,616 369,904 (VN R 5,153 | 08/25/2031....
86358R XY 8| SASC 2002-AL1 A2 SEQ 3.45 02/25/32...........couurunec. . | 06/25/2016. | MBS Paydown revreeneeen 143,825 | 143,825 | ..oovvri 113,283 | v 120,383 | ..o e 10,644 | i [ 10,644 | oo | v 143,825 0 2,021 | 02/25/2032....
86358R  XZ  5|SASC 2002-AL1A3 SEQ 3.45 2/25/32.............ccccceeoeoeo. | . | 06/25/2016. | MBS Paydown. 247,821 247,821 223,724 228,769 9,449 9,449 247,821 0 3,522 |02/25/2032....
86358R  YB 7| SASC 2002-AL1 APO PO 02/25/2032..........cocvvvemmerrennne . | 06/25/2016. | MBS Paydown. 39,987 39,987 28,516 32,152 546 546 39,987 0 02/25/2032....
86350A ME  0|SASC 2003-AL1 A SEQ 3.3565 4/25/31 .| 06/25/2016. | MBS Paydown 75,744 75,744 66,049 68,255 4,404 4,404 75,744 (V) R 1,056 | 04/25/2031....
86359A MG 5| SASC 2003-AL1 APO 4/25/31 . | 06/25/2016. | MBS Paydown. 59,903 59,903 42,191 49,710 7,014 7,014 59,903 0 04/25/2031....
86359A WR 0| SASC 2003-AL2 A SEQ 3.3565 1/25/2031 . | 06/25/2016. | MBS Paydown 544,793 544,793 | .oovennn 472,794 | oo 490,776 2,084 2,084 544,793 0 | creeeees 7,682 | 01/25/2031....
86350A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031............ccccc0000ce . | 06/25/2016. | MBS Paydown. 270,712 270,712 210,478 232,895 50,110 50,110 270,712 0 01/25/2031....
86359B  4U 2| SASC 2005-4XS 1A4A SEQ 5.33 03/25/2035................ | . | 06/25/2016. | MBS Paydown 988 988 924 953 (4,719) (4,719) 988 0 26 |03/25/2035....
86359B LE 9| SARM2004-2 4A1 SEQ CSTR 03/25/34........................ | . | 06/25/2016. | MBS Paydown 84,964 84,964 81,884 82,078 885 885 84,964 0 967 |03/25/2034....
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34 . | 06/25/2016. | MBS Paydown. cevrennnnn 198,864 | 198,864 | ...ccoovvnee 167,543 | oo 189,115 8,854 8,854 | oo | i 198,864 0 | v 4,718 | 05/25/2034....
86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6/25/36 .| 06/25/2016. | MBS Paydown 28,506 28,506 22,163 4,378 7,580 7,580 28,506 0 313 | 06/25/2036....
86359L NA 3| SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45 . | 06/25/2016. | MBS Paydown. 242,576 242,576 | ..o 168,868 | ....ooooveven REPCI0L Y N v U924 | i | i, 11,924 242,576 0 692 |09/25/2045....
86359Y AG 6| SASC 2006-BC1 A5 SEQ FLT 03/25/2036.............crveeee . | 06/25/2016. | MBS Paydown 637,972 637,972 | oo 474,874 511,603 97,897 97,897 637,972 0 | cvees 1,514 | 03/25/2036....
86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036......... . | 06/25/2016. | MBS Paydown. 93,433 93,433 75,024 74,830 (534) (534) 93,433 (V] I 1,562 | 05/25/2036....
86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036......... . | 06/25/2016. | Pass-Through Loss. 21,746 0 0 05/25/2036....
863619 AB 8| SASC 2007-0SI A2 SEQ FLT 06/25/2037. .| 06/25/2016. | MBS Paydown 250,516 250,516 236,738 245,299 (2,814) (2,814) 250,516 0 508 | 06/25/2037....
86365D AC 3 |SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037. .| 06/25/2016. | MBS Paydown 96,518 96,518 88,796 96,518 0 96,518 0 288 | 11/25/2037..
86909# AA 5| SUSQUEHANNA CTL 5.73 12/23/2036............. . | 06/23/2016. | Paydown 15,686 15,686 15,686 15,686 0 15,686 0 375 | 12/23/2036....
87151Q  AA 4| SYMETRAFINL 6.125 04/01/2016.........covvvvvvvvevvrcvcrcncnes | o [ 0410172016, | MALUTHY...ccovvvceeeceeneceerececeeecenenenees | v | ceveeee 35,115,000 | ....... 35,115,000 | ......... 35,389,053 | .........35,128,237 | ..ccocoovvvvvevevcrerers SRR < 1< 74 T OO cevrrnenneen(13,287) | i | v 35,115,000 0 | ...1,075,397 |04/01/2016....
87155M  AA 9| SYMP 2007-5A A1 CLO FLT 01/15/2024....................... | . | 04/15/2016. | MBS Paydown. 235,808 235,808 230,723 233,948 cerverereeen 2,606 [ i [ 42,606 235,808 0 | cveres 1,463 |01/15/2024....
871928 AJ 6 [IBM-TIERS 97 7.35 6/01/2017.........ccooverevvvverrevvrecrennns | . | 06/01/2016. | Sinking Fund Redemption 555,356 555,356 563,149 556,402 (492) (492) 555,356 ([ [ 20,409 |06/01/2017....
87265V AB 4| T-MOBILE USA INC TL B 1L 11/03/2022............coneuveeene . | 06/30/2016. | Paydown 14,000 14,000 13,995 13,999 1 1 14,000 0 248 | 11/03/2022.
87407P  AA 8| TAL2013-1A A ABS SNR 2.83 02/22/2038. . | 06/20/2016. | MBS Paydown. 613,333 613,333 609,261 530,099 72 72 613,333 0 6,521 |02/22/2038....
87407P  AE  0|TAL 2013-2A A ABS 3.55 11/20/2038.... . | 06/20/2016. | MBS Paydown. v 162,500 | o 162,500 | covvvvvere 162,430 | ..o 162,445 5 5 [ orrerinensneneninenns | s 162,500 (VN R 2,404 | 11/20/2038....
87407P  AJ 9| TAL 2014-1A A ABS SNR 3.51 02/22/2039.................... . | 06/20/2016. | MBS Paydown 208,333 208,333 205,311 | v 125,000 51 51 208,333 0 | coeead 2,190 | 02/22/2039....
87407P AP 5| TAL 2014-2A A2 ABS SEQ SNR 3.33 05/20/39............. . | 06/20/2016. | MBS Paydown. 68,234 68,234 68,204 68,211 2 2 68,234 0 947 |05/20/2039.
87407P AR 1| TAL 2014-3A A ABS SNR 3.27 11/21/2039........cocevrvvenne . | 06/20/2016. | MBS Paydown. cevireeneenn 150,000 | s 150,000 | .cooovvvvnnee 149,949 | .ccooenes 149,954 4 A | | 150,000 0 2,044 | 11/21/2039....
87819# AA 2| TDBKMIAMICTL 3.79 1/15/2038............cccooveccrrrvuueene | . | 06/15/2016. | Paydown 21,959 21,959 21,959 21,959 0 21,959 0 347 |01/15/2038....
878742 AX 3| TECK RESOURCES 2.50 02/01/2018... .|1]06/07/2016. | Cash Tender. 2,835,000 2,800,000 2,226,000 2,245,965 554,035 2,800,000 35,000 35,000 .59,500 | 02/01/2018....
878744 AA 9| TECK RESOURCES 3.00 03/01/2019... .|1106/07/2016. | Cash Tender. 816,213 835,000 657,563 665,499 | ...oovivcricrinciiine | e 180,713 [ i [ s 150,713 816,213 0 .16,509 | 03/01/2019....
878888 ZZ 2| TECH FUNDING LLC 2013 TL 3.483 2/25/2018............ . | 05/25/2016. | Paydown 627,258 627,258 603,951 613,326 4,722 627,258 (V) I 11,580 | 02/15/2018....
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035.................... . | 06/25/2016. | MBS Paydown. 12,048 12,048 9,654 10,342 (672) 12,048 0 61 [10/25/2035....
881561 LR 3| TMTS 2004-19HE A1 SEQ FLT 10/25/2034.................. . | 06/25/2016. | MBS Paydown. cerereennnnn 160,175 | 160,175 | covovvris 117,929 | oo 129,687 28,226 | oo | v 160,175 0 839 |10/25/2034....
881561 UH 5| TMTS 2005-8HE M1 MEZ FLT 07/25/2035.................... . | 04/25/2016. | MBS Paydown. 248,222 248,222 212,230 246,862 96,085 248,222 0 906 |07/25/2035....
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036...... . | 06/25/2016. | MBS Paydown 86,866 86,866 84,260 85,923 (172) (172) 86,866 0 08/25/2036....
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38. .| 06/25/2016. | MBS Paydown ...455,688 389,032 (31,402) (31,402) 455,688 0 01/25/2038....
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38. . | 06/25/2016. | Pass-Through Loss. 0 0 01/25/2038....
88156P  AY 7| TMTS 2006-7 2A2 SEQ FLT 08/25/2037.............ccccoenen. . | 06/25/2016. | MBS Paydown. 523,580 523,580 | .ovrvrnenn 403,156 | ..covoreeennn 462,313 | o cerrereen T | [ 14,111 523,580 0 | s 1,352 |08/25/2037....
88157V AB 3 |TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038................ . | 06/25/2016. | MBS Paydown. 35,742 35,742 18,586 21,789 4,941 4,941 35,742 ([ R 102 | 08/25/2038....
88314R  AA  4|TMCL 2013-1A A ABS SEQ 3.9 09/20/2038.................. R| 06/20/2016. | MBS Paydown. revrnereenn 106,250 | i 106,250 | ..ocovervnnee 105,706 | ..ocvvvneen 105,817 41 A | s [ s 106,250 0 | s 1,727 |09/20/2038....
88314R  AC  0|TMCL 2014-1A A ABS SNR 3.27 10/20/2039 R| 06/20/2016. | MBS PaydOWN.............ccocvvvevvvvvevevenenens | vermsesmsmsmsmsmnmmmsmnnnnnns | eeveeerensssni 889,167 | i 469,167 | oo 462,724 399,133 309 309 469,167 (VN IR 5,744 |10/20/2039....
885220 DX 8| TMST 2003-4 M1 MEZ FLT 09/25/2043. . | 06/25/2016. | MBS Paydown. 98,763 98,703 (26,659) (26,659) 16,879 0 532 | 09/25/2043....
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885220 GK 3| TMST 2004-4 5A SEQ CSTR 12/25/2044....................... . | 06/25/2016. | MBS Paydown. 36,432 36,432 34,656 32,349 covvereneeei(10,898) [ oo ceveeennnnnn(10,698) 36,432 0 390 |12/25/2044....
88522R  AB 0 TMST 2006-5 A2 SEQ FLT 10/25/46..........coevvuevvrermrrnane . | 06/25/2016. | MBS Paydown 48,011 48,011 31,803 32,435 cerrrreneeen 13,687 [ i [ 13,687 48,011 0 | v 1,133 | 10/25/2046....
88522R  AB 0| TMST 2006-5 A2 SEQ FLT 10/25/46...........ccocvvvvrererenens . | 06/25/2016. | Pass-Through Loss 45,107 29,879 0 0 10/25/2046....
89054X AB 1| TOPAZ SOLAR FARM 4.875 09/30/2039..........c.cceneeo. | . | 03/30/2016. | Sinking Fund Redemption (77,740) (77,740) (77,740) (77,740) 0 (77,740) 0 09/30/2039....

891027 AN 4| TORCHMARK CORP 6.375 06/15/2016. . | 06/15/2016. | Maturity. 15,126,851 15,015,517 | coovoeeene ceeverrrenene18817) | s ceverrreene(18,517) [ s .15,000,000 ([ [ 478,125 | 06/15/2016....

893830 AY 5| TRANSOCEAN INC 6.50 11/15/2020. 06/23/2016. | BANC OF AMERICA SECURITIES..... 4,452,875 4,513,473 32,286 32,286 ,545,759 (99,009) (99,009) | ....... 197,293 | 11/15/2020....

894126 AB 7| TRAP 2003-4A A1B CDO SEQ SSNRFLT 05/3 . | 05/24/2016. | MBS Paydown 64,387 64,421 3,187 3,187 81,373 0 596 |05/24/2034....

894128 AB 3| TRAP 2003-2A A1B CDO SSNR FLT 10/05/2033.......... . | 04/05/2016. | MBS Paydown............ccccovvvevevvcerecereeens [ v | v 1,167,723 | ... 1,167,723 | ......... 1,123,353 | ..........1,125,657 5,615 5,615 | oovvvvvvvererevevnenenees | v 1,157,723 0 8,304 | 10/05/2033....
89412W  AA 2| TRAP 2004-7A A1 CDO SSNR FLT 01/25/2035............ . | 04/25/2016. | MBS Paydown. 35,037 35,037 27,504 28,843 4,718 4718 35,037 01/25/2035....
89655Y AA 4| TRL 2009-1A A ABS 6.657 11/16/2039.............ccorevrevnn. . | 06/16/2016. | MBS Paydown. ceeerrennnn 108,674 | 108,674 | ...ovvvevee 111,051 | cvvvreeee 110,713 (114) (L T I 108,674 11/16/2039....
89656C AA 1| TRL2010-1A AABS 5.194 10/16/2040.. . | 06/16/2016. | MBS Paydown. reveennnnn 133,345 | L 133,345 | oo 139,379 | oo 138,425 (1,450) (RI1510) (ORI [V 133,345 10/16/2040....
89690E AA 5| TRMF 2011-1A A1A ABS 4.37 07/15/41 . | 06/15/2016. | MBS Paydown. 349,214 349,214 349,214 349,214 0 349,214 07/15/2041....
89690E AD 9| TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44 . | 06/15/2016. | MBS Paydown. 52,182 52,182 52,182 52,182 0 52,182 04/15/2044....

90272* AA 0 [UNITED HEALTH CARE CTL 3.50 5/15/2033................ . | 06/15/2016. | Paydown 34,969 34,969 34,969 34,969 0 34,969 05/15/2033....

902752 AA 2| UIRC-GSAVLLC 2015-A 4.71 12/05/2035.................... . | 06/05/2016. | Sinking Fund Redemption 94,385 94,385 94,385 94,386 (0) 0) 94,385 12/05/2035....

902753 AA 0 [UIRC-GSA IV LLC 5.00 12/05/2034...........coevvrererrrernes . | 06/05/2016. | Sinking Fund Redemption 73,933 73,933 73,933 73,933 0 73,933 12/05/2034....

902756  AA 3 |UIRC-GSAIIILLC 5.36 12/05/383........... . | 06/05/2016. | Paydown 274,633 274,633 274,633 274,633 0 274,633 12/05/2033....

903329 AC 4| USCAP 1A A2 CDO MEZ FLT 05/01/2034. R| 04/20/2016. | GUGGENHEIM CAPITAL MARKET.... 4,000,000 2,644,000 822 822 2,644,822 65,178 05/01/2034....

903436 AA  1|USAIR2011-1 A7.12510/22/23........... . | 04/22/2016. | Sinking Fund Redemption 58,960 58,960 58,960 0 58,960 10/22/2023....
90343K AN 2[USSILICA CO TL B LIBOR+300 7/22/2020................... . | 06/30/2016. | Paydown 3,046 3,046 2,848 2,875 17 17 3,046 0 62 | 07/23/2020
90345W  AA 2| US AIR2012-1A 5.9 10/01/24.......ccooovevvriericneirenin . | 04/01/2016. | Sinking Fund Redemption rerreeneeen 155,211 | 155,211 | oo 155211 | oo 155,211 LV [OOPOPRPRRTOR EVPN 155,211 0 | e 4,579 | 10/01/2024....
90346W  AA  1[US AIRWAYS 2013-1A 3.95 11/15/2025...........cccovvvvvnnee . | 05/15/2016. | Sinking Fund Redemption ceerrrennnnn 132,305 | s 132,305 | oo 131,974 | oo 132,024 15 15 | s | s 132,305 0 2,613 | 11/15/2025
90520G  AA 4| UNION BANK CALIF 5.95 05/11/2016..........ovcrvrerrenens . [ 05/11/2016. | MLUTItY......oorvveverrverecreiienreiieeereins | cevisserenissesesssenesinns | eeveseneees 7,750,000 | ...........7,750,000 | ........... 7,910,410 | ...........7,758,018 (8,018) (8,018) [ vvveverrrrirrernries | v 7,750,000 0| . 230,563 | 05/11/2016....
907837  AA 8| UNP CO 2004 TRST 04-1 5.404 07/02/2025. . | 01/02/2016. | Sinking Fund Redemption 0 0 (770) | 07/02/2025....

908594 AC 8| UNION TANK CAR CO 4.71 05/15/2020.... . | 05/15/2016. | Sinking Fund Redemption 818,182 818,182 818,182 818,173 1 1 818,182 0 119,268 | 05/15/2020....
90932P  AA 6| UNITED AIR 2014-1 A 4.00 04/11/2026..........ccocoruruuunce . | 04/11/2016. | Sinking Fund Redemption cerreeneeen 165,302 | i 165,302 | ..ocoovviee 165,302 | ..ccoovnen 165,302 LV (OO VPN 165,302 0 3,306 | 04/11/2026....
91845# AA 2| VERIZON CTL 3.812 05/15/2035..........coocorevvvererrererennns . | 06/15/2016. | Paydown 55,031 55,031 55,031 55,031 0 55,031 0 878 |05/15/2035....
92258N  AB  1|VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46.............. . | 06/25/2016. | MBS Paydown. rerreeneeen 168,172 | 168,172 | oo 168,172 (111) TU ) IO I 168,172 0 854 | 04/25/2046....
923288  AC  1|VENTR 2005-1A B CLO MEZ FLT 11/22/2018.............. . | 05/22/2016. | MBS Paydown. v 1,640,459 | L......1,640,450 | .........1,628,156 | ...........1,640,459 0 ceeennnn 1,640,459 0 11/22/2018....
923288 AD 9 |VENTR 2005-1A C CLO MEZ SSNR FLT 11/18, . | 05/22/2016. | MBS Paydown. 6,000,000 5,936,250 6,000,000 0 0 11/22/2018....
92765Y AA 5 VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023. R| 04/23/2016. | Sinking Fund Redemption ..486,083 | ....cocovuune 486,083 | ....coovuuuu 486,083 | .....cccoo... 486,083 0 ..486,083 0 10/23/2023....

929227 4T 0| WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033............. . | 06/25/2016. | MBS Paydown. v 104156 | 104,156 | coovvvvere 104,579 1,080 1,080 | oo | i 104,156 (V) RS 1,166 | 06/25/2033....
92922F 3N 6|WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35........ | . | 06/25/2016. | MBS Paydown. 519,650 519,650 | ..cocvvuuennt 490,745 (586) (586) 519,650 0 | cad 3,136 | 10/25/2035....
92922F  J5 8| WAMU 2005-AR6 2A1C SEQ SSUP FLT 04/25/45........ | . | 06/25/2016. | MBS Paydown. e 451718 | 451,718 375,632 6,837 6,837 | s | e 451,718 (] IO 1,157 | 04/25/2045....
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46.......... . | 06/25/2016. | MBS Paydown. 47,925 47,925 38,699 34,029 2,841 2,841 47,925 0 289 | 01/25/2046....
92925V AF 7 [WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37 . | 06/25/2016. | MBS Paydown rerreeneeen 163,206 | i 163,206 | ..ocovvvvnnee 142,526 40,499 rereneneee(110,337) | i e (110,337) [ i | i 163,206 0 689 |02/25/2037....
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/3 . | 06/25/2016. | Pass-Through Loss (449) 0 (1,396) 1,396 1,396 02/25/2037....
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/3 .| 1 06/30/2016. | Book Value Adj t. 0 1,396 (1,396) (1,396) 02/25/2037.....

92935) BA 2| WFRBS 2011-C2 A3 SEQ SSNR 4.498 2/15/44............ . | 06/15/2016. | MBS Paydown. 228,042 228,042 230,317 227,842 (113) (113) 228,042 0 | vt 4,277 | 02/15/2044....
92937W  AA 2| WCP ISSUER LLC 3.819 08/15/2020............cccmmvvvvrvennnes . | 06/15/2016. | Sinking Fund Redemption 26,526 26,526 26,526 26,526 0 26,526 ([ R 422 | 08/15/2020....
92990G AG 8| WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.......... | . | 06/25/2016. | MBS Paydown rerenennnn 188,884 | i 188,884 | ..ccovvv 140,718 rerrrereene(16,513) | i cerrereeens(16,513) [ i | e 188,884 0 | s 1,145 | 05/25/2037....
92990G  AG 8| WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.. . | 06/25/2016. | Pass-Through Loss 1,410 0 0 05/25/2037....
92990G  AJ 2| WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/3 . | 06/25/2016. | MBS Paydown. 221,274 221,274 ...196,155 7,172 7172 221,274 0 05/25/2037....
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929906  AJ 2| WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37.......... | . | 06/25/2016. | Pass-Through Loss 40,444 0 0 05/25/2037...
933636 AL 6| WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36....... | . | 06/25/2016. | MBS Paydown cevreeneenn 127,492 | 127,492 | oo 114,583 (8,196) (8,196) [ vveveevererrrirenes | v 127,492 0 592 | 11/25/2036....
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18.........cccoee.. .| 06/25/2016. | MBS Paydown 10,741 10,741 10,473 10,676 29 29 10,741 0 221 |03/25/2018....
939336  TX  1|WAMMS 2003-MS7 P PO 3/25/2033..........cccoeevvererennnen | . | 06/25/2016. | MBS Paydown. 489 489 313 99 (534) (534) 489 0 03/25/2033....
939336 X9 9| WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045. . | 06/25/2016. | MBS Paydown. 367,622 367,622 324,427 (6,981) (6,981) 367,622 0 | s 1,527 |01/25/2045....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. . | 06/25/2016. | MBS Paydown. 21,348 21,348 16,865 9,757 193 193 21,348 0 91 |07/25/2036....
93934N AR 6 WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. . | 06/25/2016. | Pass-Through Loss. 6,085 4,807 0 0 07/25/2036....
947075  AF 4| WEATHERFORD INTL 9.625 03/01/2019.................... .| 06/17/2016. | Cash Tender. 3,300,000 3,000,000 2,984,850 2,989,278 JESROROOONS [ 27 R I 10,722 3,000,000 | ...oooovvvevrveviiiiiiinns | eevereienenn 300,000 | ............ 300,000 03/01/2019....
94707V AA 8| WEATHERFORD INTL 5.125 09/15/2020...........ccooeonnee . | 06/17/2016. | Cash Tender. rerenena 1,560,000 | ...........8,000,000 | ...........8,016,280 | ..........7,996,213 | ..ccoooiiiiiiiriiiri ceererene(436,213) | s ceenenene(d36,213) [ cvonernna 7,560,000 0 09/15/2020....
9497EU  AD 9| WFHET 2006-1 A4 SEQ FLT 05/25/2036...................... | . | 06/25/2016. | MBS Paydown. e 143,149 | 143,149 | .o 120,603 | ..covvvvreee 137,728 (326) TRYL) ) [ [, 143,149 0 05/25/2036....
94980G AH 4| WFHET 2004-2 Al7 SEQ 5.0 5/25/2034. . | 06/25/2016. | MBS Paydown. 580,328 580,328 544,934 576,601 1,656 1,656 580,328 0 05/25/2034....
94980G AR 2| WFHET 2004-2 M4 MEZ FLT 5/25/2034 . | 06/25/2016. | MBS Paydown. 96,025 96,025 66,257 68,187 21,520 21,520 96,025 0 10/25/2034....
94980M  AE 8| WFMBS 2004-P B1 MEZ NAS FLT 09/25/2034. . | 06/25/2016. | MBS Paydown. 590,433 590,433 568,292 JUOSOOOROOONN [ £ T VPO IS 10,738 590,433 0 09/25/2034....
94981S AN 4 [WFMBS 2005-16 A10 PAC 5.75 1/25/2036................... . | 06/25/2016. | MBS Paydown 50,313 50,313 50,759 46,075 (3,553) (3,553) 50,313 0 01/25/2036....
94981S AN 4| WFMBS 2005-16 A10 PAC 5.75 1/25/2036................... . | 06/25/2016. | Pass-Through Loss. 12,421 12,531 0 0 01/25/2036.
949837 BQ 0 WFMBS 2007-10 1A39 PT INV 7/25/2037.........ccecvvvvne . | 06/25/2016. | MBS Paydown. 80,986 80,986 87,262 30,575 (5,214) (5,214) 80,986 0] i 12,503 | 07/25/2037....
949837 BQ 0 WFMBS 2007-10 1A39 PT INV 7/25/2037. . | 06/25/2016. | Pass-Through Loss. 9,413 10,142 0 1,261 (1,261) (1,261) 07/25/2037.....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037. .| 06/30/2016. | Book Value Adjustment. 0 (1,261) 1,261 1,261 07/25/2037....
94983K  AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36 . | 06/25/2016. | MBS Paydown. revrneneeen 118,581 | 118,581 90,714 95,922 20,458 20,458 | ....oovvereirernienei | e 118,581 (] IO 1,359 |03/25/2036....
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036...........ccccc0eeerererene . | 06/25/2016. | MBS Paydown. 1,540 1,540 878 505 (4,662) (4,662) 1,540 0 03/25/2036....
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036............cccoocveerrrenee . | 06/25/2016. | Pass-Through Loss. 4 0 0 03/25/2036....
949837  AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.......... . | 06/25/2016. | MBS Paydown. revererennnn 135,080 | e 135,060 | ..oovvvvennnn 119,697 | oo 118,504 4,087 L0 A OO [, 135,060 (0 [ 1,574 |03/25/2036....
94984D AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36........ . | 06/25/2016. | MBS Paydown. cevneneenn 141,015 | 141,015 | e 130,488 1,679 1679 | o [ s 141,015 0 986 | 09/25/2036....
94984D AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36. . | 06/25/2016. | Pass-Through Loss. 1,533 123 0 124 (124) (124) 09/25/2036....
94984L  AA 4| WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36 . | 06/25/2016. | MBS Paydown. v 880,184 | 480,184 | ............. 453,522 FRSOROROOOOY <111 T U IO 13,058 | oo | i 480,184 (VN R 3,748 | 10/25/2036....
94984L AA 4| WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36........ | . | 06/25/2016. | Pass-Through Loss. 2421 0 0 10/25/2036....
94986L  AJ 3 WFMBS 2007-16 1APO PO 12/28/2037.........occcovvvveveene . | 06/25/2016. | MBS Paydown. 47,998 47,998 38,549 36,294 (6,840) (6,840) 47,998 0 12/28/2037....
94986M  AA 0| WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38...... . | 06/25/2016. | MBS Paydown. 51,522 51,522 51,812 51,477 (107) (107) 51,522 (U P 1,592 |01/25/2038....
95058X AB 4| WEN 2015-1A A2l ABS SEQ SNR 4.08 06/45.............. . | 06/15/2016. | MBS Paydown. 42,500 42,500 42,500 42,500 0 42,500 0 867 |06/15/2045....
95058X  AC 2| WEN 2015-1A A23 ABS SEQ SNR 4.497 06/45 .| 06/15/2016. | MBS Paydown 41,250 41,250 41,189 41,192 2 2 41,250 0 927 | 06/15/2045....
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18.... . | 06/15/2016. | Paydown 50,570 50,570 54,517 52,008 (206) (206) 50,570 0 12/15/2018....
96032V AB  7|WESTR 2013-1A B ABS MEZ 3.75 08/20/2025............. . | 06/20/2016. | MBS Paydown. 82,738 82,738 82,738 82,738 0 82,738 0 08/20/2025....
96032X AA 5| WESTR 2014-1A A ABS SSNR PT 2.15 12/26.............. . | 06/20/2016. | MBS Paydown. 538,680 538,680 536,618 535,842 198 198 538,680 0 12/20/2026....
96033C AA 0| WESTR 2016-1A A ABS SSNR 3.50 12/20/2028........... . | 06/20/2016. | MBS Paydown. e AT 214 497,214 | ............. 495,427 16 16 | oo | e 497,214 0 12/20/2028....
96033C AB 8 |WESTR 2016-1A B ABS MEZ 4.50 12/20/2028............. . | 06/20/2016. | MBS Paydown. 305,978 305,978 304,030 18 18 305,978 0 12/20/2028....
96033L AA 0| WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28. . | 06/20/2016. | MBS Paydown 676,640 676,640 675,741 675,729 90 90 676,640 0 07/20/2028....
961548 AS 3| WESTVACO CORP 7.50 06/15/2027 . | 06/15/2016. | Sinking Fund Redemption 581,000 581,000 588,268 586,291 (5,291) (5,291) 581,000 0 06/15/2027....
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033. . | 06/15/2016. | Paydown 25,388 25,388 25,388 25,388 0 25,388 0 06/15/2033....
96928 CR 6| WALGREEN-CHICAGO 6.66 5/15/2034........................ . | 06/15/2016. | Paydown 31,084 31,084 31,084 31,084 0 31,084 0 05/15/2034.... | 2.............
96928* CU  9|LOWES WM BLAIR PASS 5.90 02/15/2029................... . | 06/15/2016. | Paydown v 131,584 | 131,584 | oo 132,823 | oo 132,490 (39) (1CIC) ) I ISV 131,584 0 3,237 |02/15/2029.... | 1..ovvve
96928 CX 3 |HDWMBLAIR SER 2010-A 6.19 1/15/2035.................. . | 06/15/2016. | Paydown 49,501 49,501 49,999 49,910 9) 9) 49,501 0 | s 1,278 [01/15/2035.... | 1....coveeeee
96928* CZ  8|CVS CAREMARK SER 2010E 7.25 1/15/2036............... . | 06/15/2016. | PaydOWN...........oorererererererermreririimninininns [ rovoveveverensrssssesssesesnnns | v 4,995,839 3,294,229 3,327,669 3,322,476 (28,404) (28,404) 3,294,229 wee1,701,610 | .. 1,701,610 | e 119,303 | 01/15/2036.... | 2.............
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CUSIP Identification Description n [Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)

96928* DA 2|VET AFFAIR HENDERSON NV 5.37 8/15/2031............ . | 06/15/2016. | Paydown .. 139,164 | 139,164 | cooovvvcvc 140,663 | ...ooovovene 140,295 (40) (C10) 1 I ISV 139,164 08/15/2031.... | 1............

96928 DE 4 [KOHL'S CORP CTL 5.80 1/25/2029..........ccccccouvvevuvenenne | . | 06/25/2016. | Paydown 194700 | s 194,700 | .......occee 196,511 [ coovvveneee 196,050 (63) (83) [ cvveeererereireriereies [ e 194,700 01/25/2029.... | 2.............

96928* DJ 3| FRANKLIN COUNTY OH 5.25 9/15/2031............cccceeeeoo. | . | 06/15/2016. | Paydown 46,055 46,055 46,055 46,055 0 46,055 09/15/2031.... | 1............

96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029............... | . | 06/15/2016. | Paydown 95,474 95,474 96,352 96,147 (25) (25) 95,474 10/15/2029.... | 1.

96928* EN 3| VET AFFAIRS MANSFIELD OH 4.16 2/15/2034 . | 06/15/2016. | Paydown 86,526 86,526 87,458 87,269 (24) (24) 86,526 02/15/2034....

96928* EZ 6| VHACTL SERIES 2012-1 5.04 9/15/2033.. . | 06/15/2016. | Paydown 51,277 51,277 51,277 51,277 0 51,277 09/15/2033..

96928* FH  5|LAFARGE CTL SER 2013-D 6.17 4/15/202 . | 06/15/2016. | Paydown ..169,340 | .o 169,340 | ..cooveeeee 169,340 | .oovvvveneen 169,340 LV (OO TRRTOR VPN 169,340 04/15/2025....

96928* FK 8| CAHIGHWAY PATROL CTL F 5.93 11/15/2032........... . | 06/15/2016. | Paydown 57,063 57,063 57,063 57,063 0 57,063 11/15/2032... [ 1o

96928* FQ 5| GSA PORTLAND OR CTL 4.01 9/15/2033............ccc...... | . | 06/15/2016. | Paydown 90,599 90,599 90,599 90,599 0 90,599 09/15/2033.... | 1.evevevnnns

96928* FV  4|BCBS OF NC CTL 4.09% 09/15/2044...............cccccco..... | . | 06/15/2016. | Paydown 45,376 45,376 45,376 45,376 0 45,376 09/15/2044.... | 1..ccoeeenee

96928* FX 0| SUMMIT COUNTY 4.01% 02/15/2036........... . | 06/15/2016. | Paydown L A67.244 | 167,244 | ...cccoouee 167,244 | ..ccooeeee 167,244 (U [ RO N 167,244 02/15/2036....

96928 FY 8| WAGS (FAIRBANKS, AK) CTL 4.51 01/15/2035 . | 06/15/2016. | Paydown 61,632 61,632 61,632 61,632 0 61,632 01/15/2035..

96928@ AA 3| SOUTH CAROLINA CTL 4.00 6/15/2023....... . | 06/15/2016. | Paydown 2 A44.285 | 144,285 | oo 144,285 | ... 144,285 0 [ coovevevererererenenenenes | v 144,285 06/15/2023....
96930@ AA 9 |WAGS (FRANKLIN NJ) CTL 4.37 08/15/2035................ | . | 06/15/2016. | Paydown 48,247 48,247 48,247 48,247 0 48,247 08/15/2035....

97358F  AB 6| WINDSOR FINANCING TL B L+500 12/5/2017............. | . | 06/30/2016. | Paydown 63,910 63,910 63,269 63,634 276 276 63,910 12/05/2017....

97652P AL 5| WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044............... . | 06/20/2016. | MBS Paydown. revreeneeen 101,916 | 701,916 697,529 697,418 2,053 2,053 701,916 0 06/20/2044....

98419M  AA 8| XYLEM INC 3.55 09/20/2016......... . | 04/11/2016. | Make Whole Call 2,022,233 592 592 2,000,000 22,233 22,233 09/20/2016....

988498 AC 5| YUM!BRANDS INC 6.25 03/15/2018 .| 06/01/2016. | GOLDMAN SACHS. 1,379,125 1,296,552 268 268 ,296,819 82,306 82,306 03/15/2018....

988498 AG 6| YUM! BRANDS INC 3.875 11/01/20... . | 06/01/2016. | GOLDMAN SACHS 3,985,000 3,994,680 3,997,162 232 232 3,997,394 n(12,394) | .........(12,394) 11/01/2020....

988498 AH 4| YUM!BRANDS INC 3.75 11/01/2021........cococverercrcrcrerens .| 06/01/2016. | RBC CAPITAL MARKETS. ....4,831,250 ....5,000,000 | ....oocoe 4,977,990 ...4,986,610 890 890 [ ..ovovevevererererererenes [ e 4,987,500 | .ovvvcicccccciriirce ....(156,250) | ...........(156,250) 11/01/2021....

C9413P AP 8| VALEANT PHARMA TL BE1 1L 08/05/2020.................. Al 04/11/2016. | Consent Fee. 13,846 0 13,846 0 08/05/2020....

C9413P AP 8| VALEANT PHARMA TL BE1 1L 08/05/2020.................. A| 06/28/2016. | Paydown 84,550 84,550 78,355 78,390 6,429 6,429 84,550 0 08/05/2020....

C9413P AT 0| VALEANT PHARMA TL A3 L+325 10/20/2018............... | A| 06/28/2016. | Paydown 858,336 | 458,336 14,896 [ [ 14,896 | .o | i 458,336 0 10/20/2018....

G0620B  AB 4| ATLSS 2014-1 A ABS SNR 4.875 12/15/2039... E| 06/15/2016. | MBS Paydown. 156,000 | e 156,000 | ..............156,000 | ...cccoooooene 156,000 (VN SOOI ISV 156,000 0 12/15/2039....

G3163H AC 6| C&J ENERGY TL B1 LIBOR + 550 03/19/2020. E| 06/20/2016. | BANC OF AMERICA SECURITIES..... 2,541,477 3,579,545 3,203,948 O /011 T O I 12,058 3,215,105 ....(673,628) | ...........(673,628) 03/19/2020....

G3163H AC 6| C&J ENERGY TL B1 LIBOR + 550 03/19/2020............. | E| 06/23/2016. | BANC OF AMERICA SECURITIES..... | .ccoovirimnrinericniinens ...3,006,818 ....4,295,455 3,694,091 3,764,238 16,869 [ oo [ e 16,869 | ..o 3779831 | e . (T73,013) | ...ee..(773,013) 03/19/2020....

G3600K AB 2| FLOATEL INTL TL B LIBOR+500 06/13/2020................ F| 06/30/2016. | Paydown 8,312 8,312 6,469 3,641 0 8,312 0 06/13/2020.

Q3930A  AC 2| FMG TL LIBOR + 275 6/30/2019......ccruvrreemrrrreeninreennns F| 06/28/2016. | Paydown w2, 117,063 | L 2,117,053 ] 1,889,510 | ...........1,923,031 e 193,627 [ i [ s 193,627 [ .o | e 2,117,053 0 | o 43,761 | 06/30/2019....
3899999. Total Bonds - Industrial and MISCEIANEOUS..............c.uiriuuuiiiieiii s sssss s s s ssssnssnss | soseon 894,761,097 | .......898,778,242 | ....... 869,869,221 | .......819,712,933 .....(12,447,075) | ........3,962,677 | ...... (16,391,223) | .oovvvcvcri 0] ....883995044 | ....ccccooooi 0 | . 10,766,054 | .......10,766,054 | ..22,809,173 XXX
8399997. Total Bonds - Part 4. 922,923,354 | .......926,940,499 | ....... 898,209,188 847,588,926 .....(12,508,618) | . ....(16,452,765) | .. 20912,157,300 | o0 | e 10,766,054 10,766,054 | ..23,352,715 XXX
8399999. Total Bonds. 922,923,354 926,940,499 | ....... 898,209,188 ......(12,508,618) | . ...(16,452,765) | .. 10en912,157,300 | ciiiiiiiiiennnn0 | 10,766,054 0,766,054 | ..23,352,715 XXX
Preferred Stocks - Industrial and Mi:

404280 AS 8| HSBC HOLDINGS 6.375 (COCO)......ccmrrrermmrresrnrenens I R‘ 06/28/2016. | CS FIRST BOSTON ....4,625,000 | ......5,000,000.00 5,000,000 5,000,000 0 5,000,000 ..(375,000) | ..........(375,000) | ....... 159,375 XXX P2LFE....
8499999. Total Preferred Stocks - Industrial and Miscellaneous ....4,625,000 XXX ....5,000,000 ....5,000,000 0 0 0 0 0 5,000,000 0 ...(375,000) | ...........(375,000) | ....... 159,375 XXX XXX
8999997. Total Preferred Stocks - Part 4. ....4,625,000 XXX 5,000,000 5,000,000 0 0 0 0 0 5,000,000 0 ....(375,000) | ...........(375,000) | ....... 159,375 XXX XXX
8999999. Total Preferred Stocks. ....4,625,000 XXX 5,000,000 5,000,000 0 0 0 0 0 5,000,000 0 ....(375,000) | ...........(375,000) | ....... 159,375 XXX XXX
Common Stocks - and Mi

001743  AE 3 [AMMC CLO 2016-18A SUB 0 05/26/28..............coovuvrnene R| 06/28/2016. | Private Placement 3,047,800 XXX 3,047,800 0 3,047,800 0 XXX U

001748 AD 4 |AMMC 2014-14A SUB 0 07/27/26..........cococcovvvveerierrrcnene R| 04/30/2016. | Distribution of Funds. ....118,259 XXX (VI [OOSR VPN 118,259 0 XXX U

001752 AE 4| AMMC CLO 2012-10A SUB 04/11/22...............ccccce....... | R| 04/30/2016. | Distribution of Funds, ..121,157 XXX 0 [ cooveveverereverenenenenes | s 121,157 0 XXX (U

00175N  AC 2 [AMMC CLO 2014-15A SUB 0 12/09/26...........cocveeernene R| 06/30/2016. | Distribution of Funds 65,963 XXX 0 65,963 0 XXX U

00176B  AF 0 [AMMC CLO 2013-13A SUB 0 01/24/26. R| 04/30/2016. | Distribution of Funds ..174,885 XXX 0 [ oo | v 174,885 0 XXX

00176E AE 7| AMMC CLO 2013-12A SUB 0 05/10/25. R| 05/31/2016. | Distribution of Funds. 23,995 XXX 0 23,995 0 XXX
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Statement as of June 30, 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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.CV. Change in 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 Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
00176K AC 7 |AMMC CLO 2014-15A SUB 0 12/09/26............c.ccecc.ccr R| 04/30/2016. | Distribution of Funds 293,792 XXX 0 293,792 0 XXX (U
00176M  AC 3| AMMC 2015-17A SUB 0 11/15/27.......cevuererrrrnrrirerins R| 05/31/2016. | Distribution of Funds 244,551 XXX 0 244,551 0 XXX U
00176M  AC 3| AMMC 2015-17A SUB 0 11/15/27......cooooovvvvvvvvvvrcrvivninens R| 04/01/2016. | Private Placement............cccccccocccccecces | covevevevevevevevivcvivivivine | ceveeveee 2,464,000 XXX | 2,656,500 ..2,646,028 | ............. 10,472 | oo [ v | coveeeeeiesens 10,472 2,656,500 ....(192,500) | ..........(192,500) | ...oooovvvvvveiinenes XXX (U
00176M  AC 3| AMMC 2015-17A SUB 0 11/15/27.......ovvevuecreerrecriirnens R| 04/06/2016. | MITSUBISHI........covvvvvererreercrriirnenns [ reverenmeeesesseeresieees | sereerenes 2,791,250 XXX 3,018,750 3,006,850 | ..o 11,900 | oo | e | e 11,900 3,018,750 (227,500) (227,500) XXX U
008252 10 8 |AFFILIATED MANAGERS GROUP. . | 04/21/2016. | SANDLER & O'NEIL PARTNERS. XXX ] 4,477,346 ...3,354,960 | ............ 167,654 | covoooeeerevcrienns | v | e 167,654 | ..o | s 4477346 | ..o .398,471 ..398,471 XXX
008252 10 8 |AFFILIATED MANAGERS GROUP. . | 04/26/2016. | SANDLER & O'NEIL PARTNERS. XXX 3,682,858 0 3,682,858 ..1,246,028 1,246,028 XXX
03938L 10 4| ARCELORMITTAL R| 03/14/2016. | Spin Off 03938L112 XXX 716,644 0 0 XXX
03938L 11 2| ARCELORMITTAL-NY REG RTS.........ccocccrrvrrrrrnnenenee | R| 03/18/2016. | BERNSTEIN XXX ....(716,644) 0 0 XXX I
057224 10 7 |BAKER HUGHES INC . | 05/02/2016. | STRATEGAS RESEARCH........ccoovvvenr | covvevnnne 100,000.000 | ..........4,744,737 XXX ....5,603,460 ....4,615,000 988,460 | ..oorvvrrieriinniies | e | e 988,460 5,603,460 .....(858,724) XXX Lo
057224 10 7 [ BAKER HUGHES INC . | 05/16/2016. | STRATEGAS RESEARCH 20,000.000 922,236 XXX | s 1,029,672 | .covvorecnnd 923,000 | ..oovrrenes 108,672 | covoovevevereverrenes | ceverirrereniiseseniins | ovseeeeinns 106,672 | oo | v 1,029,672 ....(107,436) XXX Lo
057224 10 7 [ BAKER HUGHES INC . | 05/23/2016. | STRATEGAS RESEARCH 20,000.000 899,756 XXX 1,029,672 | ......coo..ud 923,000 | ..ccoonenns 106,672 | .oocvvrirciieriiinns | v | v 106,672 | ..o 1,029,672 .(129,916) XXX
057224 10 7 [ BAKER HUGHES INC . | 05/25/2016. | STIFEL NICOLAUS 20,000.000 906,256 XXX 1,013,275 923,000 90,275 90,275 ,013,275 .(107,019) XXX
057224 10  7|BAKER HUGHES INC . | 05/26/2016. | RAYMOND JAMES & ASSOCIATES.. | ............ 20,000.000 ...914,284 XXX 979,513 923,000 56,513 56,513 979,513 (65,228) XXX
057224 10 7 |BAKER HUGHES INC . 1 05/27/2016. | STIFEL NICOLAUS..........cocooemrvmrinns | v 15,000.000 ....686,966 XXX 695,562 692,250 3,312 3,312 695,562 (8,596) XXX I
057224 10 7 [ BAKER HUGHES INC .1 05/31/2016. | BERNSTEIN.........ovveervveerreenernris | cvvveienns 15,000.000 ....692,478 XXX 695,562 692,250 3312 3,312 695,562 (3,084) XXX Lo
14309L 10 2| CARLYLE GROUP LP.......ccvoeeerviecrviienreeserereneeens . | 04/21/2016. | ISI GROUP..........cooverrrirrerreireanreiirenns | cevrirnennd 94,000.000 | ........... 1,654,101 XXX | 2,591,361 | .............345,199 | ....... 1,123,081 | oo | e [ e 1,123,081 | oo | i 1,468,280 | ...ocvvvuiirinciies | e 185,821 | .ocvvvaee 185,821 XXX I
14309L 10 2| CARLYLE GROUP LP. . | 04/22/2016. | ISI GROUP. 20,600.000 358,068 XXX 548,856 227,084 227,084 321,772 36,296 XXX
14309L 10 2| CARLYLE GROUP LP. . | 04/27/2016. 190,000.000 XXX 4,918,189 1,950,389 ,950,389 2,967,800 414,183 XXX
14309L 10 2| CARLYLE GROUP LP. . | 04/28/2016. 8,000.000 | ... ...313,544 XXX . ..461,394 ....180,234 .180,234 281,160 32,384 XXX
354613 10 1| FRANKLIN RESOURCES INC..........coooorurercrcrcrcrcrcrerens .| 04/21/2016. | BERNSTEIN.........ccccccveccvvcvcvcvcviviviiain [ o 50,000.000 | ......... 2,023,401 XXX | 1,991,915 | ..........1,841,000 | ..o LESIURCL LT N P I 150,915 | covvvvvvvvvvevvvcvcverenns | s 1,991,915 31,486 XXX I
354613 10 1| FRANKLIN RESOURCES INC........ccccooomeriimiineriiniines . | 04/22/2016. | BERNSTEIN 24,400.000 990,948 XXX 971,930 898,408 73,522 73,522 971,930 | oo | i 19,018 ;| XXX I
40434L 10 5|HPINC . | 04/21/2016. | ISI GROUP...........ccovvrverirrereresrrerrenns | cevrirenn 50,000.000 ....630,376 XXX 592,000 (204,733) (204,733) 387,267 | ..o | cererenens 243,109 | ........... 243,100 | ....... 11,472 XXX I
536020 10 O [LINNENERGY LLC-UNITS.......ccooocmmmvvrrmmerrrrecneienenne | - | 0412712016, | EXChANGEA........vvovererrererrrireririinens | cevviienns 71,631.000 ......29,605 XXX 2,865 66,817 (66,817) 25,587 4,018 4,018 XXX | I
69290R 10 4| PDVWIRELESS INC. . | 04/27/2016. | FRIEDMAN BILLINGS RAMSEY.. 4,620.000 XXX | e 184,800 | 127,050 57,750 57,750 ..184,800 2,813 2,813 XXX
69290R 10 4 [PDVWIRELESS INC. . | 04/28/2016. | FRIEDMAN BILLINGS RAMSEY.. 2,551.000 XXX 70,153 31,888 31,888 ..102,040 1,938 1,938 XXX
69290R 10 4 [PDVWIRELESS INC . | 04/29/2016. | FRIEDMAN BILLINGS RAMSEY......... | ccccvunereccd 6,000.000 ...242,196 XXX | 240,000 | oo 165,000 75,000 75,000 240,000 2,196 2,196 XXX I
76169C 10 0 [ REXFORD INDUSTRIAL REALTY INC........ooccvmrrvrerrn . | 04/21/2016. | ISI GROUP...........oovmrverirrereresrrerrenns | cevveienn 56,000.000 ....1,032,186 XXX | s 784,000 | ... 916,160 ....(132,160) ...(132,160) 784,000 | .ovovevveeerererres [ e 248,186 | ............. 248,186 | ........ 15,120 XXX Lo
76169C 10 0 [ REXFORD INDUSTRIAL REALTY INC......coovvvmerrrrirnnns . | 04/29/2016. | CORNERSTONE MACRO. 35,000.000 654,139 XXX ] 490,000 572,600 (82,600) (82,600) | cvvvvveererereereiirees | erereereienndt 490,000 | .oocrieriieriinniies | e 164,139 | cocvvvee 164,139 | ........... 9,450 XXX | I
76169C 10 0 [ REXFORD INDUSTRIAL REALTY INC.........cccoerrvvur . | 05/02/2016. | CORNERSTONE MACRO........cccccoues | crvvirienns 14,000.000 <......265,496 XXX 196,000 229,040 (33,040) (RKTZ10) 8 TR IR 196,000 69,496 XXX Lo
780259 10  7|ROYAL DUTCH SHELL-SPON ADR-B. R| 04/21/2016. | CORNERSTONE MACRO. XXX 2,503,210 2,302,000 201,210 201,210 2,503,210 155,527 XXX
811065 10 1| SCRIPPS NETWORKS INTER-CLA..... . 105/10/2016. | BERNSTEIN.......c.cooveruenee 0,000.000 XXX v 1,660,405 ....1,656,300 (95,895) (95,895) crorereen 1,560,405 | i 420,833 g XXX
811065 10 1| SCRIPPS NETWORKS INTER-CLA.........cocvvvevmrcrerererens .| 05/11/2016. | BERNSTEIN 23,000.000 ...1,622,318 XXX | e 1,186,222 ....1,269,830 (83,609) (83,609) | .ooovevevererieiei | v 1,186,222 336,097 336,097 | ........... 8,734 XXX [
811065 10  1|SCRIPPS NETWORKS INTER-CL A......conevvvermrrrrerens . [ 06/16/2016. | ISI GROUP...........ocomverrvirerrireerrirneens | cevvirverenes 7,500.000 | ..............483,351 XXX ] 374,968 | ....cocvunun 414,075 (39,107) (39,107) 374,968 | ..o | i 108,383 | ..ccvvvunee 108,383 | ......ccoee 3,191 XXX I
878742 20 4| TECKRESOURCES LTD-CLSB........cccoorvviimmreriirnrennns |'[ 04/21/2016. | ISI GROUP...........ccooovrvimrrrcrienrrcriinns | crvviienn 40,000.000 | .............423,419 XXX | 234,800 | .cooovrrennne 154,400 80,400 80,400 234,800 | .o [ s 188,619 | ..cccveeee. 188,619 | .o XXX Lo
G5785G 10 7| MALLINCKRODT PLC F| 04/22/2016. | DEUTSCHE BANK..........ccccceciiccvcviviies | wovvvvrvnannns 1,250.000 | ................83,758 XXX 86,246 93,288 (7,042) (7,042) 86,246 (2,488) (2,488) XXX I
G5785G 10 7| MALLINCKRODT PLC F|04/22/2016. | STRATEGAS RESEARCH 3,100.000 206,348 XXX conn(17,463) .(17,463) 213,890 (7,542) (7,542) XXX | I
9099999. Total Common Stocks - Industrial and Miscellaneou: .48,143,869 XXX 5,001,066 0 66,817 ,934,248 45,544,862 0 2,599,007 2,599,007 | ...... 238,077 XXX XXX
9799997 Total Common Stocks - Part 4 ..48,143,869 XXX ..48,226,166 1,793,083 5,001,066 0 66,817 ,934,248 .45,544,862 0 2,599,007 2,599,007 | ....... 238,077 XXX XXX
9799999, TOtAl COMMON SEOCKS............ovveoveeeevereeeeseseeeeeesveeesiesssessses e eesss esssessesssssssssessssesssssessessssessssessssessssessssesssssssssessssesssesssssnssssssssnssssesssesssesssesesses | vooereend 48,143,869 XXX [ 48,226,166 | ........31,793,083 5,001,066 0 66,817 | ........4,934,248 | ....cc..ooccvenrrnnnn. 0 | e 45,544,862 | .....occcoonniennnnnd 0 ....2,599,007 .....2,599,007 | ....... 238,077 XXX XXX
9899999. Total Preferred and COMMON SOCKS.............c...ovueveeeieeriiieiieriesieeieesies  cveeseesisssesssessesesssesssssssessessssssesssesssesssssssssssssesssessesssssasesssssesssesssessesssnssnssensnsses | ceveeeron 52,768,869 XXX 53,226,166 36,793,083 5,001,066 0 66,817 | ......... 4,934,248 0 50,544,862 0 2,224,007 2,224,007 | ... 397,452 XXX XXX
9999999. Total Bonds, Preferred and COMMON SEOCKS................orvverierriiiiiierirs  coreeeisesessissssessssssssssssessssss st essss s ssssssss s ssse s ssss st ssssesssensssessssssssessssnsssesssss | soinies 975,692,223 XXX ] 951,435,354 | .......884,382,009 ...5,019,595 | ......(12,508,618) | ........4,029,494 | ...... (11,518,517) 0 962,702,163 0 ... 12,990,060 ....12,990,060 | ..23,750,167 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 June 30, 2016 ofthe 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
Count Cumulative Hedge
erpart Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s y Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el )of Cleari Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, ngho Trade Maturity or | Number off  Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central use Date Expiration | Contracts Amount (Paid) Paid Paid Income CarryingValue | e | FairValue | (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS.......covveresrreeererrerssssnnerennes EQUITY INDEX PRODUCTS CITIBANK . coveeeerevvrrrreesssierennes ovvennee .07/10/2015 | .07/09/2016 | ......vvecevevee ......2,090,549 | ....2,047.9600 27,798 51 [P IS 17,924 | oo [ e (45,722) | I B
S&P 500 CALL OPTIONS.......cooovvvvvvivvveivvevevererevenenenens EQUITY INDEX PRODUCTS WELLS FARGO.....oveomvvmrssririiares v .08/14/2015 | .08/13/2016 | .....vcvvvevevees 102,245,212 | ...2,087.0600 | .......... 17,225 7 N [ 17,851 (35,076) | I B
S&P 500 CALL OPTIONS........covvvreermeererrecsssnnerennes EQUITY INDEX PRODUCTS CITIBANK . cvveeervvvrrereesssierennes ovvennee .09/11/2015 ] .09/10/2016 | ....vvvvvceeees .....1,604,644 | ....1,947.3600 | ......... 91,441 72496 |*#. | .......72,4% | ........ 16,763 (35,708) T B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS CREDIT SUISSE.. .10/09/2015 | .10/08/2016 | .. 2,640,115 | ....1,994.1600 116,067 65,933 | *#. 65,933 6,986 ...(57,121) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS WELLS FARGO... . A1/13/2015] .11/12/2016 | . 2,092,502 | ...2,073.4400 | . 48,768 6,453 | *#. | 8,453 | oo (13,503) | ovovvvereriniririnens ...(28,812) —}
S&P 500 CALL OPTIONS.......covveresreevrereeresssnierennes EQUITY INDEX PRODUCTS MERRILL LYNCH.....coovvrvvmrerierns voveeee 1211112015 12/10/2016 | ...vvvvvvceees 103,380,164 | ...2,044.4400 | ........ 122,795 42,959 |*#. | 082,959 | ccc...(18,480) [ covvvvvcvivirernns | e (61,356) | I B
S&P 500 CALL OPTIONS.......coovovvvvrivvveivvevevererevenenenens EQUITY INDEX PRODUCTS CREDIT SUISSE.......cccocverncrernns evveennne | 017152016 | .01114/2017 | ..o 101,301,698 | ...1,890.7100 [ ..ovovevevrvcscscvines | ervrrrns 54,520 [ .ooovvvevverniinnniinnns | e 117,333 |*#. | ......117,333 (22,717) | IO B
S&P 500 CALL OPTIONS........covverecreverereecsssnnerennns EQUITY INDEX PRODUCTS WELLS FARGO.....ooocccccvvvrrrressiirss v 0211212016 | .02/11/2017 [ ..oovvvvecrnes 202,092,508 | ....1,853.2400 | ..coovovervrercrescics [ v 101,507 | covvvrverrrercssse | cevvviniinnn 254,834 |*#. ] ......254,834 | ... 187,163 | ..o | et (33,836) I B
S&P 500 CALL OPTIONS........cooovvvvvivvveivveveiirereienenennns EQUITY INDEX PRODUCTS CREDIT SUISSE.......ccuueucrerunecvveeenee | .03/11/2016 | .03/10/2017 | ..o 2,011,817 ] ...1,985.7700 93,925 118,747 |*#. | ...... 118,747 (23,481) | IO B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS CREDIT SUISSE.. .04/15/2016 | .04/14/2017 | . 2,183,478 | ....2,080.3100 | ..ooevevevevererevereres [ wrnrenerens 74,290 [ coovvvveermnveermnnenens | crerernrerennnend 64,066 | *#. 64,066 | ..vvverrrn 2157 | oo | s (12,382) 1. B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS WELLS FARGO, .05/13/2016 | .05/12/2017 | . 2,033,440 | ....2,064.7100 67,128 79,905 | *#. .79,905 (5,594) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS CREDIT SUISSE.. .06/10/2016 | .06/09/2017 | . 1,894,382 | ...2,117.7500 | ..eooveveveverevcveres | corvered 56,909 [ .ooovvvevvvnviivnnninins | v 57,003 |*#. 57,003 1. B
S&P 500 CALL OPTIONS..........coomvmvvvmverivmvnnvresninnenennns EQUITY INDEX PRODUCTS CREDIT SUISSE........oocivicieinss cvuneneee | .01/07/2015] .07/06/2016 | ............c.... ....3,933,260 | ...2,002.6100 | ....... 159,429 187,663 | *#. | ...... 187,663 | ........78,632 | .ooovvvvrrccccrvccs | v (50,398) | I B
S&P 500 CALL OPTIONS........ccovvvvvrivevviveiveievereienenennns EQUITY INDEX PRODUCTS CREDIT SUISSE........ccuuemcrcrusecvueennee | .01/21/2015] .07/20/2016 | ....cccccevceee. 2,575,643 | ...2,022.5500 98,175 101,032 | *4. | .......101,032 | 10034757 | oo | v (31,900) | IO B
S&P 500 CALL OPTIONS......coovvvvveereenreemenrerereresererenens EQUITY INDEX PRODUCTS MERRILL LYNCH....ooovvevrvvverivereres s .02/09/2015 | .08/06/2016 | ....vvevevevereee .3410,707 | ...2,055.4700 | ....... 112,575 98,244 | *#. 98,244 | ... 26,239 | covvvviivcrrrrrress [ e (40,571) | I B
S&P 500 CALL OPTIONS.........coovvvvvvvvvemmviveivveseesnenenens EQUITY INDEX PRODUCTS CREDIT SUISSE........ccvuuumurernsswuuuennne | .02123/2015] .08/20/2016 | ........ccc.cccc. .....3,854,007 | ...2,110.3000 | .......... 94,978 54,936 | *#. | .......54,936 | oo 4,838 | o [ e (44,879) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BARCLAYS.. .03/09/2015 | .09/06/2016 | . 3,689,221 | ...2,071.2600 105,845 | *#. 105,845 | ........39,548 | ....oooveveverevereres [ v (43,205) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS CITIBANK .03/23/2015 | .09/20/2016 | . 4,275,453 | ....2,108.0600 110,491 91,116 | *#. 91,116 (50,440) 1. B
S&P 500 CALL OPTIONS.......ocovrevesrriverereesssssnierennes EQUITY INDEX PRODUCTS BARCLAYS.....coooeimmevmmnressssninins veveesss .04/07/2015 | .10/06/2016 | ......vvececeee 8,191,744 1 ...2,080.6200 | ........ 122,774 121,181 | 4. [ ... 121,181 | 187,383 | oo | v (48,976) | IO B
S&P 500 CALL OPTIONS......coovvevvverrenreesenresereresenerenens EQUITY INDEX PRODUCTS MORGAN STANLEY.....oovvvvvvrrrrrres crrrere .04/21/2015 | .10/20/2016 | ..vvvvevevererene ....5,251,000 | ....2,100.4000 | ......... 144,398 134,371 | *#. | . 134,371 | i 5OATA | e | e (60,501) | I B
S&P 500 CALL OPTIONS.......ocoovereerieerereerssssnienennes EQUITY INDEX PRODUCTS CITIBANK oo veeeriveerereesssmierennes oveennee .05/07/2015 | .11/06/2016 | .....vvvvceeeee 1,396,853 | ....2,080.1500 229,703 234,154 | *#. ] ......234,154 | 94475 | oo | e (90,024) | I B
S&P 500 CALL OPTIONS........oovvvvvvvivvveivvevenererevenenenens EQUITY INDEX PRODUCTS CREDIT SUISSE.......cccouuuerurcns wvuvennee | .05/21/2015 ] 11/20/2016 | ..o .....5,062,467 | ...2,125.8500 | ........ 126,871 14,412 |4 | . 114,412 | 045,933 | e | e (58,392) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS CITIBANK .06/07/2015 | .12/06/2016 | . ....2,092.8300 204,455 | *#. | .......204,455 89,057 ..(74,829) 1. B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS MORGAN STANLEY. .06/22/2015 | .12/20/2016 | . 2,109.9900 145,309 | *#. 45,309 165,647 (59,290) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY. .07/07/2015 .01/06/2017 | . 137,520 | ....2,068.7600 152,955 | *#. | ......152,955 64,305 ...(46,701) 1. B
S&P 500 CALL OPTIONS.........coovvvvrivvveivvvveivsesnienenenens EQUITY INDEX PRODUCTS MORGAN STANLEY......coovvvvvvvvvins v .07/07/2015 | .07/06/2016 | ........cccveveee 4919434 | 112.0600 268,043 |*#. ] ......268,043 | ....... 290,625 | ..ooovvrvercernies | e (54,236) LI B
S&P 500 CALL OPTIONS.....cooovvvvvvrmevreemverenererererenenens EQUITY INDEX PRODUCTS WELLS FARGO.....cvvemvveravsrcriiares v .07/07/2015 | .07/06/2016 | ....cvevvvevevene ....80,483,521 | ....2,068.7600 7 S 157,382 | covevvveverevrrrrennns ......(834,885) | I B
S&P 500 CALL OPTIONS........covvereerreeererrersssnierennes EQUITY INDEX PRODUCTS......ccccc0ccrccne N/A........ Ao CREDIT SUISSE.......oooooceviirrnrcss s | .07/07/2015 | .07/06/2016 | ..ccvvrvvees ....15,602,913 | ...2,068.7600 19,715 | 4. | ... 19,715 | e (PX:7X)) w(166,951) I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY. .07/07/2015 | .07/06/2016 | . ...1,241,256 | ...2,068.7600 20,303 | *#. 20,303 ) 1. B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS BARCLAYS.. .07/07/2015 | .07/06/2016 | . 1,367,048 | ...2,068.7600 836,712 | *#. 836,712 ( ) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BARCLAYS.. .07/07/2015 | .07/06/2016 | . ..50,384,633 | ....2,068.7600 811,425 | *#. ] ......811,425 ( ) -}
S&P 500 CALL OPTIONS......coovvevvvvrrerreesenreseseresererenens EQUITY INDEX PRODUCTS BARCLAYS.....ooovevmmmmevmmmmenemmrenenenes vsrers .07/07/2015 | .07/06/2016 | ....vvevvvevereee ...57,971,857 | ....2,068.7600 940,792 |*#. | ......940,792 B ( ) LI B
S&P 500 CALL OPTIONS.......cooveresrieevenreressssnierennes EQUITY INDEX PRODUCTS BARCLAYS......ooooeivierrmrressssiiinns voveeens .07/07/2015 | .07/06/2016 | .......ccccvev.. ...45,158,901 | ....2,068.7600 720,956 |*#.]......720,956 | ....... 339,497 | oo (425, 447) I B
S&P 500 CALL OPTIONS.......ocoovvvvvvvvvreivvevevererevenenenens EQUITY INDEX PRODUCTS BARCLAYS.....oooouvummmivmmemivivirenininns vsrers .07/07/2015 | .07/06/2016 | .......ccvvvevees ...51,470,958 | ...2,068.7600 | ......1,141,480 839,931 | *#. 839,931 | ....... 314,233 | oo (615,783) | IO B
S&P 500 CALL OPTIONS.......covvereeevererrecsssnierennes EQUITY INDEX PRODUCTS BARCLAYS.....oooocvvierrmmressssiiiinns vevvesns .07/07/2015 | .07/06/2016 | .......cccoc... ...49,989,263 | ....2,068.7600 | ...... 1,125,971 816,162 | *#. ] ......816,162 | ....... 299,242 | ..oovvvvverccicine .(609,051) I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BARCLAYS.. .07/07/2015 | .07/06/2016 | . .66,027,316 | ...2,068.7600 | ...... 1,565,100 | covvvevcsrsvrevernenes | cevsserninrenneessses | cvvievennes 1,079,187 | *#.]...1,079,187 | ...... 365,935 (851,848) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS . BARCLAYS.. . .07/07/2015 | .07/06/2016 | . .49,076,160 | ....2,068.7600 | .....1,210,766 802,468 |*#. ] ......802,468 | ....... 253679 | ... .|.....(661,976) — -}
S&P 500 CALL OPTIONS.......covvereerieererrersssnierennes EQUITY INDEX PRODUCTS......ccccc0cccccne N/A........ A WELLS FARGO.....ooocccvvvrrerressisris ovvennes 072112015 .01/20/2017 [ ..ovvvvvvccrnes 12,380,185 ] ....2,128.2800 | ... 64,584 67,040 |*#. ]| .......67,040 [ ......... 29,777 | oo | v (27,322) I B
S&P 500 CALL OPTIONS........ooovvvvvrvivvvivvevevererevenenenens EQUITY INDEX PRODUCTS.......cccoovvucrree N/A........ A UBS SECURITIES........coouvevivirirs v .07/21/2015 | .07/20/2016 | ...vvvvvveveves +....5,455,960 | ....... 105.7000 | ...ooooeeer 79,513 294,201 | *#. | .......294,201 | ....... 283,081 | v [ e (68,393 | I B

)

S&P 500 CALL OPTIONS........ooovmrrsisvvisrsrerssssnnisennes EQUITY INDEX PRODUCTS.......ccc0ccorcr N/A........ JA— WELLS FARGO......ooccocvvvvrvrrmssiiis v .07/21/2015 | .07/20/2016 | .....vvvvveevee ....12,888,398 | ...2,128.2800 | ........ 164,448 5 [PUSR—— [— 549,272 | oo n(713,719)

S&P 500 CALL OPTIONS........ooovmvmvvvmvvvisirnsisirnsiserenens EQUITY INDEX PRODUCTS BARCLAYS.......oomivmmmsisisisisiiiins v .07/21/2015 | .07/20/2016 | ....cvvvevevevee ...13,193,538 |...2,128.2800 | ........ 131,277 17,683 | *#. | ... 17,683 | ........ KK — ... (149,747) T B
)
)

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA. .07/21/2015 .07/20/2016 | . ....2,397,283 | ...2,128.2800 56,751 12,180 | *#. 112,180 17,308 B I (61,878
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS UBS SECURITIES... .07/21/2015] .07/20/2016 | . 77,821,288 | ...2,128.2800 | ...... 1,346,189 394,707 | *#. | ......394,707 42,365
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Statement as of June 30, 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
Count Cumulative Hedge
erpart Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s y Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el )of Cleari Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, ngho Trade Maturity or | Number off  Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central use Date Expiration | Contracts Amount (Paid) Paid Paid Income CarryingValue | e | FairValue | (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS........cooveresreeevereerssssnierennes EQUITY INDEX PRODUCTS UBS SECURITIES......ooovovvcrirs vovreee 072112015 | .07/20/2016 | ....vvvvvceeees ..53,124,244 | ...2,128.2800 | ......... 859,889 268,667 | *#. | ......268,667 T B
S&P 500 CALL OPTIONS.......ooovvvvvvrvvvrevveerenerereserenenens EQUITY INDEX PRODUCTS BNP PARIBAS NY....ooovevvreverrrernees vrrerns .07/21/2015 | .07/20/2016 | ...cvveveveveres ....50,243,808 | ...2,128.2800 | ......... 789,344 253,589 | *#. 253,589 | I B
S&P 500 CALL OPTIONS.........cooovvvvvvvvemmvvrnnivsssinsnnenens EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA......... ........ | .07/21/2015 .07/20/2016 | ................. ...49,813,203 | ....2,128.2800 252,364 | *#. 252,364 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA. .07/21/2015 | .07/20/2016 | . .60,613,567 | ....2,128.2800 307,715 | *#. | .......307,715 1. B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS BNP PARIBAS NY 0712112015 .07/20/2016 | . 5,934,908 | ....2,128.2800 230,359 | *#. 230,359 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY... .07/21/2015 | .07/20/2016 | . ..68,465,275 | ....2,128.2800 340,670 | *#. | .......340,670 1. B
S&P 500 CALL OPTIONS.....ccoovvvvvvrvevreemeevenererererenenens EQUITY INDEX PRODUCTS BNP PARIBAS NY....ocovevvreverrrerenes e .08/07/2015 | .02/06/2017 | .....ocvvveceee .....6,695,422 | ...2,083.5600 235,741 261,558 | *#. | .......261,558 LI B
S&P 500 CALL OPTIONS........covvereerrieevereersssniirennes EQUITY INDEX PRODUCTS UBS SECURITIES......ooovevceriis o .08/07/2015 | .08/06/2016 | ......ccccvv.. 738771 | 104.3900 | ......... 111,649 357,763 | *#. | .......357,763 I B
S&P 500 CALL OPTIONS........ccovvvvvvivvvviveeveiivereienenennns EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA........ ........ | .08/07/2015 [ .08/06/2016 | ................. ..103,788,262 | ....2,083.5600 | ........ 846,192 #. | IO B
S&P 500 CALL OPTIONS......covvvvvveerverreemeeresereresererenens EQUITY INDEX PRODUCTS BARCLAYS.....ooovmvmmmmemmmmmenenmrenenenes cvsrers .08/07/2015 | .08/06/2016 | ....vveveveverere ...22,423,036 | ...2,083.5600 | ....... 304,395 62,475 | *#. | .......62,475 | ........... 2,491 LI B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MERRILL LYNCH .08/07/2015 | .08/06/2016 | .. ....4,832,076 | ....2,083.5600 ..175,023 94,367 |*#.] ........94,367 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BARCLAYS .08/07/2015 | .08/06/2016 | . .62,710,151 | ....2,083.5600 AIRTZ XY/ (T DR 1,124,315 [ M) ...1,124,315 | .......502,333 1. B
S&P 500 CALL OPTIONS.......covveresrreevveneerssssnierennes EQUITY INDEX PRODUCTS BARCLAYS.....oooveivierrmrressssiiiinns veveeeis .08/07/2015 | .08/06/2016 | ....vvvvcccsccre | oo 66,250,559 | ....2,083.5600 | ...... 1,559,613 | covvvevesrvirvvennenes | cevsserninrnnneessses | cviievennes 1,222,327 |*#.]...1,222,327 | ....... 526,951 | I B
S&P 500 CALL OPTIONS........ooovvvvvvivvveivverevererenenenenens EQUITY INDEX PRODUCTS BARCLAYS.....ooovvvummmivmmimivesireninines vsrers .08/07/2015 | .08/06/2016 | ........cvvveveee ...52,234,040 | ...2,083.5600 | ......1,213,164 958,914 |*#.].....958,914 | ...... 417,490 | IO B
S&P 500 CALL OPTIONS.........cooovvvvvvmvermvvvnnvsnsnnnnnsennns EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvrvrrirs v .08/07/2015 | .08/06/2016 | ........cccveveee ...44,555,830 | ...2,083.5600 | ...... 1,076,429 829,511 | *#. 829,511 355,055 I B
S&P 500 CALL OPTIONS........covveresrreeereneesssssnienennes EQUITY INDEX PRODUCTS BARCLAYS......cooveivimermmrmessssiiinns veveeess .08/07/2015 | .08/06/2016 | .......vccevcree ....60,450,753 | ....2,083.5600 | ...... 1,304,649 | covvvvvevrscirennnees | v | cvviienns 1,076,328 | *#.]...1,076,328 | ....... 484,823 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BARCLAYS.. .08/07/2015 | .08/06/2016 | . .41,257,729 | ....2,083.5600 634,050 |*#.]......634,050 | ...... 316,279 1. B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS BARCLAYS.. .08/07/2015 | .08/06/2016 | . 0,318,699 | ....2,083.5600 1,313,366 | *#. | ....1,313,366 633,197 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BARCLAYS.. .08/07/2015 | .08/06/2016 | .. .57,959,570 | ....2,083.5600 994,509 |*#.]......994,509 | ....... 463,147 1. B
S&P 500 CALL OPTIONS.......cooverecieerereecrsssnnirennes EQUITY INDEX PRODUCTS BARCLAYS.....ooooovvivrmmressssiiinins vovveene .08/07/2015 | .08/06/2016 | .......ccccc... ...49,627,820 | ...2,083.5600 | ...... 1,010,759 859,332 | *#. 1 .....859,332 | ...... 397,715 | I B
S&P 500 CALL OPTIONS.......ocoovevesriverereesssssnminennes EQUITY INDEX PRODUCTS BARCLAYS......cooosimmermmmresssainins veveesss .08/07/2015 | .08/06/2016 | .......vcceveeee ...55,130,616 | ....2,083.5600 | ...... IVKKE:L: 1T [N I I 1,003,866 | *#. | ....1,003,866 | ...... 441,372 | I B
S&P 500 CALL OPTIONS......coovvvvvvermerreenvereeereresererenens EQUITY INDEX PRODUCTS WELLS FARGO.....vemvverscsririiares evvveenes .08/21/2015 | .02/20/2017 | ..vvvveverererens ....8,213,644 | ...2,035.7300 | ........ 324,898 377,706 | *#. | ......377,706 | ....... 149,722 LI B
S&P 500 CALL OPTIONS.......cooveresrreeerereerssssnienennes EQUITY INDEX PRODUCTS UBS SECURITIES......ooovovvcriirs vorreee .08/21/2015 | .08/20/2016 | ......vvcceveeer 8,870,030 | oo 110.4400 62,078 361,736 | *#. | .......361,736 | ....... 386,436 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA. .08/21/2015 | .07/20/2016 | . .....3,817,806 | ....2,093.7200 25,186 #. coereene(3,295) | v [ e (21,891) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS WELLS FARGO, .08/21/2015 | .08/20/2016 | . .76,778,652 | ...2,035.7300 | ...... 1,289,943 73192 [*#. | ... 73,192 | .....(476,584) | .... .(740,168) 1. B
S&P 500 CALL OPTIONS.........coovvvvvivmvevivireivsensienenenens EQUITY INDEX PRODUCTS CREDIT SUISSE........ccuueucrcress cuunennee | .08/21/2015] .08/20/2016 | .......cccc.cccc. ...15,428239 | ...2,035.7300 | ......... 203,457 39,831 | *#. 39,831 | oo TUZ:VLD) — .....(155,825) | I B
S&P 500 CALL OPTIONS......cooovvvvvvrmvrreemverenerereserenenens EQUITY INDEX PRODUCTS WELLS FARGO.....ovvemvversvsrariiares v .08/21/2015 | .08/20/2016 | ...cvvevevevevees ..2,731,241 | ...2,035.7300 | ........ 141,658 108,789 | *#. | ......108,789 | ........ KT [ B (70,142) | I B
S&P 500 CALL OPTIONS........covveresrreevvereerssssnienennes EQUITY INDEX PRODUCTS BARCLAYS......oooveivierrmmressssriiiinns voveeess .08/21/2015 | .07/06/2016 | ......vvccevevee ...7,280,745 | ...2,068.7600 | ......... 172,582 119,000 | *#. | ......119,000 | ......... 23528 | .oovvererressriiins | v (77,110) | I B
S&P 500 CALL OPTIONS.......ccovvvvvvvivmveivveveveverevenenenens EQUITY INDEX PRODUCTS BARCLAYS.....ooovuvummmivmmemivivireninines vsrers .08/21/2015 | .07/20/2016 | ...cvvvvveveves ...8,179,009 | ...2,128.2800 | ......... 142,344 41,491 [ [ 81,491 | o BA) [ i | e (66,734) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BARCLAYS.......... .08/21/2015 | .08/06/2016 | .. ...8,911,280 | ....2,083.5600 205,549 163,164 | *#. | ......163,164 | ......... 48,458 1. B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS BNP PARIBAS NY .08/21/2015 | .08/20/2016 | . 4,326,496 | ....2,035.7300 | ... 2,203,314 2,552,537 | *#.] ...2,552,537 | ...1,303,200 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY... .08/21/2015 | .08/20/2016 | . 53,417,597 | ...2,035.7300 1,107,307 [ oovoveerermeenmnmnnnnns [ oo | e 1,354,365 | *#. | ....1,354,365 | ... 724,370 1. B
S&P 500 CALL OPTIONS........coovvvvvivvveivvevnivvessinsenenens EQUITY INDEX PRODUCTS BNP PARIBAS NY......oocuvvvvvvvrirnnns v .08/21/2015 | .08/20/2016 | ......cvcveveve ....55,920,843 | ...2,035.7300 | ...... VKR ISJN (U NI IR 1,545,456 | *4. | ....1,545456 | ... 809,271 | IO B
S&P 500 CALL OPTIONS.......cooovvvvvvivvveiveerevererevenenenens EQUITY INDEX PRODUCTS BNP PARIBAS NY.....cooovvveverrrernnns e .08/21/2015 | .08/20/2016 | ......cvvvevevees ..49913/472 [ ...2,035.7300 | .....1,224,731 | ...oovverevmvvrererrnens [ v L A442,446 | *H. [ ..1,442,446 | ... 748,668 | I B
S&P 500 CALL OPTIONS........covveresreeerereeesssnmirennes EQUITY INDEX PRODUCTS MERRILL LYNCH.....coovvrververiirs v .08/21/2015 | .08/20/2016 | ......vvvcevceee ....58,936,823 | ....2,035.7300 | ...... 1,566,217 | covvvevesserevernenes | cevsserninrereeesssns | cvvievennes 1,805,891 | *#. ] ...1,805,891 | ....... 913,080 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY. .08/21/2015 | .08/20/2016 | .. .53,054,075 | ...2,035.7300 | ...... 1,456,613 | covvvevcsrsrevernenes | cevvserninrnnnessssn | o 1,663,624 | *#. | ...1,663,624 | ...... 838,610 1. B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS WELLS FARGO .08/21/2015 | .08/20/2016 | . 1,426,033 | ...2,035.7300 | ...... 2,666,925 2,988,011 |*#.]...2,988,011 1,484,721 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MERRILL LYNCH .09/08/2015 | .03/06/2017 | . ....6,695,498 | ...1,921.2200 325413 367,665 | *#. | .......367,665 | ....... 130,772 (88,520) 1. B
S&P 500 CALL OPTIONS.......coovvvvvvvivvveivverenererenesenenens EQUITY INDEX PRODUCTS CITIBANK......oooomerevvvnrermvmrerernsnrenens v .09/08/2015 | .09/06/2016 | .........c....... 4929844 | .. 107.4900 65,935 249,086 | *#. | .......249,086 | ...... YZIKYH IR (60,081) | I B
S&P 500 CALL OPTIONS........covvereerreeererrersssnierennes EQUITY INDEX PRODUCTS MERRILL LYNCH.....coovvrvvrverirs v .09/08/2015 | .09/06/2016 | ......cccevcvee ...80,505,544 | ....1,921.2200 | ...... 2,887,425 3,958,379 [ *#. | ....3,958,379 | ...2,143,680 | ..ccocccoormrrrrrrr ..(1,072,726) | IS B
S&P 500 CALL OPTIONS........ccouvvvvvvvvveivvirevivereienenennns EQUITY INDEX PRODUCTS MORGAN STANLEY......coovvvvvrvrvens v .09/08/2015 | .09/06/2016 | ........cccveveee ...18,245247 | ...1,921.2200 | ........ 481,807 209,185 | *#. 1 ......209,185 | .......(54,592) | ..ccoovriirierrrre .....(218,031) | I B
S&P 500 CALL OPTIONS........covverecreeererrecsssnnirennns EQUITY INDEX PRODUCTS BARCLAYS......oooocivievrmmressssiiiinns vovvesne .09/08/2015 | .09/06/2016 | ......vccecv.. 13,970,526 | ...1,921.2200 | ......... 382,288 381,984 | *#. | ......381,984 | ...... 165,050 | vovvvccevrrrrenre | e ...(165,354) I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY... .09/08/2015 | .09/06/2016 | . .55,761,095 | ...1,921.2200 | ...... 1,944,283 2,482,849 |*#.]..2,482,849 | ...1,328,158 .....(789,593) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY... .09/08/2015 | .09/06/2016 | . .60,529,057 | ....1,921.2200 1,626,822 2,075,074 |*#. | ...2,075,074 | ...1,112,073 ...(663,822) 1. B
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S&P 500 CALL OPTIONS.........ooovvvvvievveirevrnivnesninsenenens EQUITY INDEX PRODUCTS BNP PARIBAS NY......oocovvvvvvrrirnnns v .09/08/2015 | .09/06/2016 | ........cocveveee ...57,351,775 | ...1,921.2200 | ...... 2,034,046 2,597,508 |*#.] ...2,597,508 | ....1,389,460 T B
S&P 500 CALL OPTIONS.......ooovvvvvvrvvvrevveerenerereserenenens EQUITY INDEX PRODUCTS BNP PARIBAS NY....ooovevvreverrrernees vrrerns .09/08/2015 | .09/06/2016 | ......cvvvevevees ....55,883,849 | ...1,921.2200 | ......2,114,294 2,699,790 |*#.1...2,699,790 | ...1,443,001 | I B
S&P 500 CALL OPTIONS.........cooovvvvvvvvemmvvrnnivsssinsnnenens EQUITY INDEX PRODUCTS BNP PARIBAS NY......cocvvvvvvvvrirnnns v .09/08/2015 | .09/06/2016 | ........cecveveee ...46,236,071 | ...1,921.2200 | ..... 1,184,224 | oo | e | 1,510,036 | *#. | ...1,510,036 | ... 809,418 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY... .09/08/2015 | .09/06/2016 | .. .63,065,5% | ...1,921.2200 | ...... 2,084,911 2,662,149 | *#. ] ...2,662,149 | ...1,424,800 1. B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS BNP PARIBAS NY .09/08/2015 | .09/06/2016 | . 0,908,959 | ....1,921.2200 1,995,125 2547434 |*#.] ..2547 434 | ...1,363,437 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY... .09/08/2015 | .09/06/2016 | .. .56,418,384 | ....1,921.2200 1,727,213 2,204,766 | *#. ] ...2,204,766 | ...1,180,866 1. B
S&P 500 CALL OPTIONS.....ccoovvvvvvrvevreemeevenererererenenens EQUITY INDEX PRODUCTS MORGAN STANLEY.....oovvvvvvrrrrrrrs cvirere .09/21/2015 | .03/20/2017 | ...ovvvvvvcceee v 1,440,514 | ....1,958.0300 359,311 404,818 |*#. ] .....404,818 | ...... 145,982 LI B
S&P 500 CALL OPTIONS........covvereerrieevereersssniirennes EQUITY INDEX PRODUCTS UBS SECURITIES......ooovevceriis o .09/21/2015 | .09/20/2016 | .....vvvvceeves 8,068,876 | ....... 109.2100 69,758 300,805 | *#. | .......300,805 | ... 299,388 I B
S&P 500 CALL OPTIONS.......ooovrevesrrieereneesssssnminennes EQUITY INDEX PRODUCTS WELLS FARGO....cccooccvvvrrmrecsssarss vvennns .09/21/2015 | .09/20/2016 | ....vvvveccvceee ...74,675,265 | ....1,958.0300 | ...... 2,304,054 2,979,804 |*#.]...2979,804 | ...1,627,482 | ...covovvvrcvirccerrs | ceee .(951,733) | IO B
S&P 500 CALL OPTIONS......covvvvvveerverreemeeresereresererenens EQUITY INDEX PRODUCTS CITIBANK.....ooovovereveverermenreresnrernnees eevveenes .09/21/2015 | .09/20/2016 | ..vvvveveveverene ...18,021,924 | ....1,958.0300 | ......... 384,349 182,976 | *#. | ......182,976 | ........ 16,692 | oo ...(218,066) O B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MERRILL LYNCH .09/21/2015 | .09/20/2016 | . ....2,210,817 | ....1,958.0300 ...183,008 176,096 | *#. | ......176,096 | ........ 71,375 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY .09/21/2015 ] .09/20/2016 | . .69,252,821 | ....1,958.0300 3,051,800 |*#.]...3,051,800 |...1,649,974 1. B
S&P 500 CALL OPTIONS.......covveresrreevveneerssssnierennes EQUITY INDEX PRODUCTS BARCLAYS.....oooveivierrmrressssiiiinns veveeeis .09/21/2015 | .09/20/2016 | ...ovvvvcrcscns | o 40,766,738 | ...1,958.0300 | ......... 967,844 | ....oovvvervecsrriens [ v | e 1,223,312 |*#.]...1,223,312 | ...... 670,313 | I B
S&P 500 CALL OPTIONS........ooovvvvvvivvveivverevererenenenenens EQUITY INDEX PRODUCTS BARCLAYS.....ooovvvummmivmmimivesireninines vsrers .09/21/2015 | .09/20/2016 | ....vvevvvevevens ..49,112,521 | ...1,958.0300 | ......1,238,023 | ....ooveveverrverevrnens [ crmriranirininnnans ..1,564,391 | *#. [ ....1,564,391 | ....... 856,991 | IO B
S&P 500 CALL OPTIONS.........cooovvvvvvmvermvvvnnvsnsnnnnnsennns EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA......... ........ | .09/21/2015 [ .09/20/2016  ................. ....50,078,846 | ...1,958.0300 | ...... 1,406,775 [ ..o [ o | v 1,776,453 | *#. ] ...1,776,453 | ....... 967,393 I B
S&P 500 CALL OPTIONS.........coovvvvvivvveivvvrnivsersvenenenens EQUITY INDEX PRODUCTS BNP PARIBAS NY......cocvvvuvvvnrirnnns v .09/21/2015 | .09/20/2016 | .....ccvvvvvevees ...64,485,061 | ....1,958.0300 | ...... 1,956,636 2,469,581 | *#.]...2,469,581 | ...1,342,214 IS B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY... .09/21/2015 ] .09/20/2016 | . .49,078,431 | ....1,958.0300 | .....1,597,597 2,014,810 |*#.]...2,014,810 | ...1,091,216 1. B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS BNP PARIBAS NY .09/21/2015 | .09/20/2016 | . 1,607,572 | ....1,958.0300 2,232,435 2,816,939 |*#.]...2,816,939 | ...1,528,591 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS WELLS FARGO... .10/07/2015 | .04/06/2017 | . ...6,247,361 | ....1,979.9200 | ......... 275,811 310,066 |*#. | .......310,066 | ...... 112,308 1. B
S&P 500 CALL OPTIONS.......cooverecieerereecrsssnnirennes EQUITY INDEX PRODUCTS CITIBANK . cvvecvreverrereesssiirennes ovvennns .10/07/2015 | .10/06/2016 | .......cccccc... 5,857,671 | ..o 109.8600 | ........... 64,288 283,824 |*#. | .....283,824 | ....... 286,719 | I B
S&P 500 CALL OPTIONS.......ocoovevesriverereesssssnminennes EQUITY INDEX PRODUCTS BARCLAYS......cooosimmermmmresssainins veveesss .10/07/2015 | .10/06/2016 | .......vcccveeee ...90,634,026 | ...1,979.9200 | ...... 2,591,830 3,304,477 [*#. [ ...3,304,477 | .AT57,727 | oo ...(1,045,080) | I B
S&P 500 CALL OPTIONS......coovvvvvvermerreenvereeereresererenens EQUITY INDEX PRODUCTS CITIBANK.....ooovvvereveverermemrerernrerenenseevveenes .10/07/2015 | .10/06/2016 | ....vvevevevereee ...19,641,976 | ...1,979.9200 | ........ 470,480 198,218 | *#. | ......198,218 | .......(40,487) | ccvcvvvrrerrrrrrrcn. .(231,775) | I B
S&P 500 CALL OPTIONS.........coovmvvvvvvveimvvreivressennenenens EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvvvriins v .10/07/2015 | .10/06/2016 | ........cccveveee 2,177,912 | ...1,979.9200 | ........ 165,541 155,945 | *4. | ......155,945 | ........ 64,698 | .....ooorvvrercrrins | v (74,295) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BARCLAYS.. .10/07/2015 | .10/06/2016 | . 52,270,432 | ...1,979.9200 | ......1,363,821 | ..ooovvvveruvrverenreens | s ...1,702,098 | *#. | ....1,702,098 | ....... 921,195 (582,918) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BARCLAYS.. .10/07/2015 | .10/06/2016 | . . ...1,979.9200 2,300,796 2,854,343 | *#.]..2,854,343 | ...1,534,748 ...(981,201) 1. B
S&P 500 CALL OPTIONS.......ooovvvvesrreeerereerssssnierennes EQUITY INDEX PRODUCTS BARCLAYS....coooesimevmmrrcssssiiiinns veveesss .10/07/2015 | .10/06/2016 | ......vvccevevee ...66,641,795 | ...1,979.9200 | ...... 2,092,439 2,602,386 |*#.]...2,602,386 | ...1,403,252 | ....ccooecrecicree ...(893,305) | I B
S&P 500 CALL OPTIONS......cooovvvvvvrmvrreemverenerereserenenens EQUITY INDEX PRODUCTS BARCLAYS.....ooovmmmmmmivmmmmevevmrerenines s .10/07/2015 | .10/06/2016 | .....vvvvvevevees ....56,990,091 | ...1,979.9200 | ...... 1,700,286 2,117,316 | *#. [ ...2,117,316 | ...1,143,107 | ccoevvvrrrrcrrrrrcne (726,077) T B
S&P 500 CALL OPTIONS........covveresrreevvereerssssnienennes EQUITY INDEX PRODUCTS BARCLAYS......oooveivierrmmressssriiiinns voveeess .10/07/2015 | .10/06/2016 | ......vvccevvee ...88,861,232 | ....1,979.9200 | ...... 2,627,784 3,272,928 |*#. | ...3,272,928 | ...1,767,399 | .ccoocccoormrrrrurrs ..(1,122,255) | I B
S&P 500 CALL OPTIONS.......ccovvvvvvvivmveivveveveverevenenenens EQUITY INDEX PRODUCTS CITIBANK......ocooverevvvnrevvvnrererssnrenens v .10/07/2015 | .10/06/2016 | ......cccvevevees ...51,082,407 | ...1,979.9200 | ....1,177,942 | ...oovvevevevrrererrrens [ v LAAT1673 M. 1471,673 | s 796,191 | oo .....(502,460) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS CITIBANK .10/07/2015 | .10/06/2016 | .. .53521,011 | ...1,979.9200 | ..... UIVSKRCY /2 (FRNRISINURROROTOT Y ISR 1,615,752 | *#. | ...1,615,752 | ....... 874,747 ....(552,667) 1. B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS BARCLAYS.. .10/07/2015 | .10/06/2016 | .. 6,970,427 | ....1,979.9200 1,624,400 2,024,650 |*#.] ...2,024,650 | ...1,094,568 . (694,319) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY .10/21/2015 | .04/20/2017 | . ....5,889,233 | ....2,030.7700 272,005 |*#. ] ......272,005 | ...... 103,479 e (75,201) 1. B
S&P 500 CALL OPTIONS........coovvvvvivvveivvevnivvessinsenenens EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvrvivins v .10/21/2015 | .10/20/2016 | .....ccvvvvveves ...4,351378 | ....... 112.7300 193,985 | *#. | ......193,985 | ....... 202,658 | ..ooovvvvercerinies | v (45,053) | IO B
S&P 500 CALL OPTIONS.......cooovvvvvvivvveiveerevererevenenenens EQUITY INDEX PRODUCTS MERRILL LYNCH......ooouvivvvirivirirs v .10/21/2015 | .10/20/2016 | ...vveveveveres ...71,925,556 | ...2,030.7700 782,215 | *#. ] ......782,215 | ......... 62,177 | I B
S&P 500 CALL OPTIONS.........cooumvvvvvvvemmverenivsseissnsennns EQUITY INDEX PRODUCTS CREDIT SUISSE........ouinicieinss ceveeneee | 10/21/2015] .10/20/2016 | ............c.... ....13,554,595 | ...2,030.7700 121,166 | *#. | ......121,166 | ......... 15,025 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS CREDIT SUISSE...... .10/21/2015 | .10/20/2016 | . ..575,277 | ...2,030.7700 29,986 | *#. 29,986 | ......... 13,448 1. B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS MORGAN STANLEY .10/21/2015] .10/20/2016 | . 7,421,564 | ....2,030.7700 2,360,581 | *#. ] ...2,360,581 1,318,604 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY .10/21/2015 | .10/20/2016 | . 57,064,637 | ....2,030.7700 | ......1,244,289 | .....oovvvvvvesrvccs [ v | s 1,507,967 | *#. | ...1,507,967 | ...... 862,267 1. B
S&P 500 CALL OPTIONS.......coovvvvvvvivvveivverenererenesenenens EQUITY INDEX PRODUCTS MORGAN STANLEY......oovvvvvrrrrrers v .10/21/2015 | .10/20/2016 | ...vveveveveves ..77,372,337 | ...2,030.7700 | .....2,030,994 2,421,845 | *#.]...2/421,845 | ...1,368,958 | I B
S&P 500 CALL OPTIONS.........coouvvvvvvvvemvvrrnnivsssinnesennns EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvrvvrirs v .10/21/2015| .10/20/2016 | ....cccvcvevevee ....50,363,096 | ...2,030.7700 | ...... 1,401,028 [ ..ooooooeeviceriiicninns [ o | e 1,660,492 | *#. | ...1,660,492 | ... 934,201 | IS B
S&P 500 CALL OPTIONS........ccouvvvvvvvvveivvirevivereienenennns EQUITY INDEX PRODUCTS MORGAN STANLEY......coovvvvvrvrvens v .10/21/2015 | .10/20/2016 | .....ccvvveveves ...54,627,713 | ...2,030.7700 | ...... IVATECTT: 0 U [N IR 1,696,573 | *#. | ...1,696,573 | ....... 958,882 | I B
S&P 500 CALL OPTIONS.........coooevmvvvmvemmvmvcnvsnsnirsnsennns EQUITY INDEX PRODUCTS MORGAN STANLEY......oovvvvvvrvrvirs v .10/21/2015| .10/20/2016 | ....ccvvcvvvevee ...46,301,556 | ...2,030.7700 | ...... 1,108,638 [ ...oooovevveeeemrncnnees [ v | e 1,333,329 | *#.]...1,333,329 | ....... 757,918 I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY. .10/21/2015 | .10/20/2016 | . .46,910,787 | ...2,030.7700 (SXSRTS N [NRRIOTIT (ST IS 1,175,673 | *#.]...1,175673 | ...... 674,443 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY .11/09/2015 | .05/06/2017 | . ...7,976,960 | ....2,099.2000 307,911 | *#.].....307,911 | ....... 125,517 1. B
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S&P 500 CALL OPTIONS.........ccvvvreereserineen EQUITY INDEX PRODUCTS.....cccccerccvrveres | NIA covecs [ Ao [ CITIBANK e e RATTPITY I— < 1,007,245 104.1000 | ......... 128,951 347,361 | 4. | .......347,361 | ....... 302,888 | ...ooovvrevrcccnies | v (84,477) T B
S&P 500 CALL OPTIONS......oovvveverererererenee EQUITY INDEX PRODUCTS.......ccovvevvvvveeee | NFA oo [ Aveceecee | MERRILL LYNCH...cococvevivivevivirir e RRTTPIOTCY — ..107,514,618 | ....2,099.2000 | ......1,499,471 141,345 ...(316,886) ...(1,041,241) | I B
S&P 500 CALL OPTIONS........ccvcvvvererrrrren EQUITY INDEX PRODUCTS 11/06/2016 | .cvvvvvevevee ....23,283,063 | ....2,099.2000 204,914 ..(41,377) ..(258 442) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .11/06/2016 | . ..601,352 | ....2,099.2000 18,289 9446 | e [ e (15,929) 1. B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS MORGAN STANLEY .11/06/2016 | .. 0,170,880 | ....2,099.2000 999,481 574,389 524,734) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY. .11/06/2016 | . 61,716,480 | ...2,099.2000 | ......1,498,949 | .....coovvvvvrvvverrecns [ ovirvriririreririrenens [ v 1,505,942 | *#.]...1505,942 | ....... 839,466 832,473) 1. B
S&P 500 CALL OPTIONS.......oovvveverererrrerenne EQUITY INDEX PRODUCTS MORGAN STANLEY.....oovvvvvvrrrrrrrs cvirere RRTLCTPIOATY — ...57,518,080 | ...2,099.2000 | ......1,359,860 | ..ocvvvvrvrerrrrrvrrrens [ wovevererenererenerenens | v 1,375,035 | *#. | ...1,375,035 | ...... 770,467 <(755,292) | I B
S&P 500 CALL OPTIONS.........ccvevvvrrerrrevenn EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvvvvrirs v 11/06/2016 | .cvvvvvevevene ....54,789,120 | ...2,099.2000 | ...... IVXJCICT: N [URNROOONPOIOIOOOOT NN ISP 1,259,126 | *#.]...1,259,126 | ....... 710,244 ...(682,787) I B
S&P 500 CALL OPTIONS........ccovevvrererererene EQUITY INDEX PRODUCTS MORGAN STANLEY......coovvvvrrrrvins e 11/06/2016 | ..covvvvevevenes ..196,275,200 | ....2,099.2000 | ...... 4,210,300 | coovvvnvevrrrrrssene | o [ s 4,343,279 ....2,466,778 ..(2,333,799) | IO B
S&P 500 CALL OPTIONS.........coovrvererrenne EQUITY INDEX PRODUCTS MORGAN STANLEY.....ovvvvvvrrvrreres crrrers RTINS I— ...48,701,440 | ...2,099.2000 (STe K0/ 72 [ (SOOI ISR 1,033,441 | *#.]...1,033,441 | ....... 588,108 ....(547,762) LI B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY. .11/06/2016 | . .71,792,640 | ...2,099.2000 | ......1,278,060 | ...coovvvvverrrvrecrenns [ eovivvvevivinerinirenens | v 1,355,634 | *#.]...1,355634 | ...... 780,570 ...(702,995) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY .11/06/2016 | .. .41,564,160 | ....2,099.2000 747,094 |*#. | ......747,094 | ....... 432,357 ...(385,118) 1. B
S&P 500 CALL OPTIONS.........ccvcvvverernrerenn EQUITY INDEX PRODUCTS JPMORGAN CHASE.........cooovvuies o RATCTZIO ] R I 188,431 739.5000 5,901 3446 ("] ........3446 | ........... 1,092 (3,548) | I B
S&P 500 CALL OPTIONS........covveverrrerrrerenn EQUITY INDEX PRODUCTS.......cccovcevemveeee | NFA oo [ Aveceece | MERRILL LYNCH....ococvcvvvivivivivir e .05/20/2017 | coovvveverrrenens ....5,702,285 | ...2,089.1700 | ......... 243,517 267,655 | *#. | ......267,655 | ....... 13,722 | oo | e (89,583) | IO B
S&P 500 CALL OPTIONS.........covvrvrrecrennen EQUITY INDEX PRODUCTS.......ccccooerneree | NIA..coooee [ A [ UBS SECURITIES.criricres o 112012016 | v .....5,984,977 103.0900 | ......... 123,479 313,041 | #. | .....313,041 | ....... 261,400 | ..ooovvvveecrnnes | v (71,838) I B
S&P 500 CALL OPTIONS.........ccvcvvvererrrerenn EQUITY INDEX PRODUCTS.......ccoovceveuvceee | NFA oo [ Avecece [ MERRILL LYNCH...ococovviviviis v 11/20/2016 | c.cvvvevevevee ....84,256,409 | ...2,089.1700 | ...... 1,271,513 161,319 ...(118,336) ...(991,858) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY 1112012016 | .. ....2,089.1700 168,546 134,530 ...(237,497) 1. B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS .11/20/2016 | . 2,089.1700 16,966 10,536 (15,333) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .11/20/2016 | . 106,316,226 | ....2,089.1700 2,561,460 ....1,560,679 ...(1,384,187) 1. B
S&P 500 CALL OPTIONS........ccovvrvrrerrinnen EQUITY INDEX PRODUCTS......cccc0ccoccre N/A........ Aovvveee | CITIBANK ..o e 112012016 | oo ...48,627,230 | ...2,089.1700 863,144 952,576 583,579 ...(494,147) | I B
S&P 500 CALL OPTIONS.........covvrrceresrrennee EQUITY INDEX PRODUCTS.....ccooecrccvrree N/A....... Aovveeee | CITIBANK i v 112012016 | o ...50,962,152 | ...2,089.1700 956,251 [ .ovvvvereersesssinnes [ revrreressssnniinnnnes | e 1,049,692 | *#.]...1,049,692 | ...... 641,929 (548,488) | I B
S&P 500 CALL OPTIONS..........coovrveresicinne EQUITY INDEX PRODUCTS RATZTPILLY — ...52,981,395 | ...2,089.1700 | ...... IR RECI (0T (URRTRRRRRIURROIOTY Y ISR 1,211,549 |*#.]...1211549 | ... 741,550 ......(648,709) | I B
S&P 500 CALL OPTIONS.........ccvcvvverevrriren EQUITY INDEX PRODUCTS 11/20/2016 | ..cvvvvveveve ...49,585,182 | ...2,089.1700 | ...... AR PATE0LI [P NI IR 1,203,031 | *#.]...1,203,031 | ....... 730,069 (648,542) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .11/20/2016 | . .56,752,223 | ...2,089.1700 | ......1,325,131 1,414,445 |*4. | ..1414,445 | ...... 857,132 (767,818) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .11/20/2016 | . ...2,089.1700 1,534,088 1,627,125 | *#. | ...1,627,125 | ....... 983,909 ...(890,871) 1. B
S&P 500 CALL OPTIONS.........ccvcvvvererererene EQUITY INDEX PRODUCTS.......ccoovcevemvceee | NFA oo [ Avecece [ MERRILL LYNCH....covvviviviviiis e 11/20/2016 | c.cvvvvvevevee ....66,006,515 | ...2,089.1700 | ...... 1,680,868 | ..vvvevccvevvvernenes | cevsrerninrnnneessses | cviiiennns 1,766,495 ....1,066,166 ...(980,539) | I B
S&P 500 CALL OPTIONS......oovvveverererrrererne EQUITY INDEX PRODUCTS.......ccoovcvvvvveree | NA....co. | An.cecece. | BNP PARIBAS NY..c.oovevevvvevrvrrcrenns e 1112012016 | covvvveverererens | s 839,109 737.5600 28,113 17,249 8,207 | oo | e (17,071) T B
S&P 500 CALL OPTIONS.........ccvvvreereserineee EQUITY INDEX PRODUCTS.....ccccccrccvvrvcres | NIA s [ A [ CITIBANK e e .06/06/2017 | coccvvvrree 7,668,317 | ....2,091.6900 314,748 | 4. | .....314,748 | ...... 128,379 (102,113) | I B
S&P 500 CALL OPTIONS........covveverrrerrrerenn EQUITY INDEX PRODUCTS........ccoocvvvuvene | N/A.....co. | An.cecece. | BNP PARIBAS NY...ooovvvvrivrvrririnns v 12/06/2016 | ..cvvveveverenens ....4,541,068 104.0200 223,998 |*#.]......223998 | ...... 185,465 | ....oovvvvveerevrerres [ e (50,641) T B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .12/06/2016 | . .74,394,709 | ...2,091.6900 339,239 ..(69,925)] .... ..(759,173) 1. B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS MORGAN STANLEY. .12/06/2016 | . 5,880,965 | ....2,091.6900 157,279 (19,106) .(170,720) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .12/06/2016 | .. ..551,656 | ...2,091.6900 21,833 B - (15,845) 1. B
S&P 500 CALL OPTIONS.........ccvcvvverernrirene EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvrvivins v .12/06/2016 | ..ocvvvvvevene ....96,845,247 | ...2,091.6900 | ...... 2,400,261 2,658,906 ....1,595,808 ..(1,337,163) LI B
S&P 500 CALL OPTIONS........cooveverrrerrrereen EQUITY INDEX PRODUCTS MORGAN STANLEY.....covvvvvvrrrrrers e 12/06/2016 | ..cvvvevevevenens ...81,704,855 | ...2,091.6900 | ....1,419,241 | ...ooovovevmvrverevrrens [ v ...1,586,096 | *#. | ....1,586,096 | ...... 957,172 ..(790,317) | I B
S&P 500 CALL OPTIONS.........ccovvrvereserinnen EQUITY INDEX PRODUCTS......ccccc0ccrccne N/A........ Acevvveee | CITIBANK .o e 12/06/2016 | .covvvvvvvee ...48,610,069 | ...2,091.6900 956,488 |*#. ] ......956,488 | ...... 583,652 ...(463,863) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY. .12/06/2016 | . .46,226,349 | ....2,091.6900 959,683 |*#. ] ......959,683 | ...... 584,878 .(467,535) 1. B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS .12/06/2016 | .. 0,042,744 | ...2,091.6900 1,112,215 677,298 .(546,198) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .12/06/2016 | . .60,718,794 | ...2,091.6900 1,469,992 | *#.]...1,469,992 | ....... 891,032 ..(727,747) 1. B
S&P 500 CALL OPTIONS........cooveverrrerrrereen EQUITY INDEX PRODUCTS.......coovvcvvervcree | NFA oo [ Aveceecce | BARCLAYS ..o s 12/06/2016 | ..cvvveveverenens ...57,549,650 | ...2,091.6900 | ......1,270,756 | ...oovvevevevevereernens | crmremmeerennnnnans .. 1,426,087 | *#. | ...1426,087 | ....... 863,527 ...(708,197) | I B
S&P 500 CALL OPTIONS.........ccvcvvverevrrrren EQUITY INDEX PRODUCTS.........ccocovvuvene | N/A........ | A....ccc.. | BNP PARIBAS NY...ooovvvvvivvvvriinins v 12/06/2016 | ...vvvvvvvevene .....3,194,951 739.1400 | ... 111,587 68,326 |*#.] ........68,326 | ........ 17,103 | oo [ e (60,364) LI B
S&P 500 CALL OPTIONS........ccovevvrererrrerene EQUITY INDEX PRODUCTS.......cccovceeemveeee | NFA oo [ Aveccce | MERRILL LYNCH....ococovviveviviviirs e .06/20/2017 | ..cvvvvvevrrenen .....8,017,961 | ...2,005.5500 | ......... 367,162 401,657 |*#.].....401,657 | ...... 145,543 ..(111,048) | I B
S&P 500 CALL OPTIONS.........ccovvrvrrerrennen EQUITY INDEX PRODUCTS.......ccccooeoneree | NIA..coooee [ A [ UBS SECURITIES.crirceres e 1212012016 | .covovvvvr ...3,915,728 102.0400 | ........... 86,686 196,340 | *#. | ......196,340 | ....... 160,884 | covvvocvirrennns | v (51,230) I B
S&P 500 CALL OPTIONS.........covvrrreresrrinnee EQUITY INDEX PRODUCTS.....cccccerccccrree N/A........ A.oovveee WELLS FARGO.....oovvvvvvcesssriirns v 1212012016 | ...covvvvvvre ...70,510,744 | ...2,005.5500 | ...... VAT AT (PO VT IR 1,710,814 |*4.]...1,710,814 | ....... 814,054 .(817,771) | I B
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S&P 500 CALL OPTIONS.........ooovvvvvievveirevrnivnesninsenenens EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvvvviirs v 121212015 | .12/20/2016 | ....cvvvvveveve ..14,217,178 | ...2,005.5500 309,957 180,565 | *#. | .......180,565 | ......... 28418 | oo | o .(157,811) T B
S&P 500 CALL OPTIONS.......ooovvvvvvrvvvrevveerenerereserenenens EQUITY INDEX PRODUCTS WELLS FARGO.....ovvemvreracsririiares v 1212112015 | 12/20/2016 | covvvvvvvveveeens | v 74,739 | ....2,005.5500 5,619 5337 |*#. 5,337 2,305 (2,587) T B
S&P 500 CALL OPTIONS........covvereerierrerrerssssnierennes EQUITY INDEX PRODUCTS BARCLAYS......ooovcivierrmmresssssiiinns vevvesns 1212112015 | 12/20/2016 | ....vvvvvcenes ...48,787,797 | ...2,005.5500 | ...... 1,037,886 #.1..1233,042 | ....... 686,185 | .....cvvverccrirnnes ....(491,028) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BARCLAYS.. .12121/2015 | .12/20/2016 | . .48,466,413 | ...2,005.5500 | ...... 1,094,163 #.1...1299,225 | ...... 721,976 (516,914) 1. B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS BARCLAYS.. 1212112015 .12/20/2016 | . 2,350,802 | ....2,005.5500 1,289,323 #.|...1529,447 849,367 .(609,243) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BARCLAYS.. .12121/2015 | .12/20/2016 | . ..53,027,064 | ....2,005.5500 1,412,805 #.1]...1,674,590 | ...... 928,473 ..(666,689) 1. B
S&P 500 CALL OPTIONS.....ccoovvvvvvrvevreemeevenererererenenens EQUITY INDEX PRODUCTS BARCLAYS.....ooovivmmmmivmmmmevesmrerenenes s 12121/2015 | 12/20/2016 | ..cvvveveveveres ...63,458,297 | ...2,005.5500 | ......1,738,033 2,059,825 | *#. [ ...2,059,825 | ... 1,141,778 | .ccovvvvvevevrrrrenne ...(819,985) LI B
S&P 500 CALL OPTIONS........covvereerrieevereersssniirennes EQUITY INDEX PRODUCTS BARCLAYS......ooovevvierrmmressssiiinns vovveens 1212112015 | 12/20/2016 | ....vvvvvcenes ....60,618,590 | ....2,005.5500 | ...... 1,705,115 2,020471 | *#.]...2,020471 | ...1,119,352 | coovvvcvccvccceres | o (803,996) I B
S&P 500 CALL OPTIONS.......ooovrevesrrieereneesssssnminennes EQUITY INDEX PRODUCTS BARCLAYS.....cooosimimermmmresssaminins veveesss 1212112015 | .12/20/2016 | ...ovvvvvccees ...67,255423 | ...2,005.5500 | ...... 1,973,923 2,338,108 |*#.]...2,338,108 | ...1,294,436 | ...ccooveericercs | v (930,251) | IO B
S&P 500 CALL OPTIONS......covvvvvveerverreemeeresereresererenens EQUITY INDEX PRODUCTS BNP PARIBAS NY.....covvvvrererrrereees s 1212112015 | 12/20/2016 | ..vvvveveveverene 2,116,518 | ..., 717.5900 | ......... 110,670 #.| ... 79,709 ) O B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS CREDIT SUISSE.. .01/07/2016 | .07/06/2017 | . 5,221,793 | ...1,990.2600 187,094 #. 1 ......240,854 ) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MERRILL LYNCH .01/07/2016 | .01/06/2017 | . 5295537 | ...... 104.6700 134,577 #.1 ......260,599 ) 1. B
S&P 500 CALL OPTIONS.......covveresrreevveneerssssnierennes EQUITY INDEX PRODUCTS WELLS FARGO....cccocccvvvrrerressiarss oveennes .01/07/2016 | .01/06/2017 | ..oovvvvcrrscec | e 71,756,215 | ....1,990.2600 [ ...oooovevevccerrrcres | wovree 1,525,792 | coovvercereveeesssen | cvivvenn 2,199,414 | *#.]...2,199,414 | ...1,309,369 ) | I B
S&P 500 CALL OPTIONS........ooovvvvvvivvveivverevererenenenenens EQUITY INDEX PRODUCTS CREDIT SUISSE......cccurucrernss evuuennne | .01/07/2016 | .01/06/2017 | ... ...17,286,058 | ....1,990.2600 399,308 331,450 |*#. | ......331,450 | ......... 98,521 ) | IO B
S&P 500 CALL OPTIONS.........cooovvvvvvmvermvvvnnvsnsnnnnnsennns EQUITY INDEX PRODUCTS CREDIT SUISSE........coowervrvrerernrsveveeenee | 01/07/2016 | .01/06/2017 | o | v 73,708 [....1,990.2600 | .....ccooooccvcicccieres | corrrrrrren 4,680 5851 [*#. 5,851 | oo 3,121 ) I B
S&P 500 CALL OPTIONS........covveresrreeereneesssssnienennes EQUITY INDEX PRODUCTS BARCLAYS......cooveivimermmrmessssiiinns veveeess .01/07/2016 | .01/06/2017 | ...ovvvvvcrrnes o A7567,114 1 ...1,990.2600 | ..ooovvvevevercvescrers [ v 972,250 #..1,314,862 | ....... 747,716 ) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BARCLAYS.. .01/07/2016 | .01/06/2017 | . .46,091,544 | ....1,990.2600 1,224,161 #.1...1670,830 | ....... 956,735 ) 1. B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS BARCLAYS.. .01/07/2016 | .01/06/2017 | . 8,211,513 | ....1,990.2600 ,770,526 “#.1..2411,844 | ...1,379,037 ) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BARCLAYS.. .01/07/2016 | .01/06/2017 | . ..68,893,633 | ....1,990.2600 713,462 *#....2,332,405 | ...1,332,886 ) 1. B
S&P 500 CALL OPTIONS.......cooverecieerereecrsssnnirennes EQUITY INDEX PRODUCTS BARCLAYS.....ooooovvivrmmressssiiinins vovveene .01/07/2016 | .01/06/2017 | ....vvvvvcreeee ..59,131,256 | ....1,990.2600 | ...oovovervrrvcrescicrs [ o 1,432,632 | oo | v 1,947,988 | *#. | ....1,947,988 | ...1,112,286 ) | I B
S&P 500 CALL OPTIONS.......ocoovevesriverereesssssnminennes EQUITY INDEX PRODUCTS BARCLAYS......cooosimmermmmresssainins veveesss .01/07/2016 | .01/06/2017 | ...cvvvvvccrees ..49,333,559 | ....1,990.2600 | ...oovvvervvrvcrcsrieis [ e 1,086,188 | ceocccvcvvvrerrrcssse | cviviinns 1472724 |*4. | .. 1472724 | ....... 839,115 ) | I B
S&P 500 CALL OPTIONS......coovvvvvvermerreenvereeereresererenens EQUITY INDEX PRODUCTS BARCLAYS.....ooovivmmmmmmmmmmerenmmenenenes vsrs .01/07/2016 | .01/06/2017 | ..cvvveveveverene ...43,389,433 [ ...1,990.2600 | ..ooovevrvrrererrrereres | cerrrennd RLZTIZT N Y ISR 1,143,860 | *#. | ...1,143,860 | ..... 649,925 ) | I B
S&P 500 CALL OPTIONS.........coovmvvvvvvveimvvreivressennenenens EQUITY INDEX PRODUCTS CREDIT SUISSE.........coeunereiusswuuuennee | .01/07/2016 | .01/06/2017 | ......ccccc.cccc. n2,824041 | L 715.9600 | .ooovcverecercrccerenes | e 101,404 | oo | e 113,740 |*4. | ... 113,740 | ......... 54,587 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY... .01/21/2016 | .07/20/2017 | . 3,596,494 | ...1,859.3300 | ..coovororrveremencvcnce | covineee LCKIVAT AN ISR I 195,079 |*#. | ......195,079 198,491 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS UBS SECURITIES... .01/21/2016 | .01/20/2017 | . 4,559,815 | ...... 105.3700 93,040 223,624 |*#. | ......223,624 69,351 1. B
S&P 500 CALL OPTIONS.......ooovvvvesrreeerereerssssnierennes EQUITY INDEX PRODUCTS WELLS FARGO....cccoocevcvvrrerrcsssaiss ovvennns 10112112016 | .01/20/2017 [ ..oovvvvvccrees ...62,544,543 | ....1,859.3300 | .cooccccrrrcresiiers [ e IECKITVLT A Y IR 2,816,215 | *#.]...2,816,215 | ....1,920,065 | ...ccoeeccrecirnee ....(640,107) | I B
S&P 500 CALL OPTIONS......cooovvvvvvrmvrreemverenerereserenenens EQUITY INDEX PRODUCTS CITIBANK.....cooooverevvverereenrerennsnrenens evvveenes .01/21/2016 | .01/20/2017 | ..vvvvevevererens ...14,218,658 | ....1,859.3300 329,873 430,088 |*#. | ......430,088 | ....... 237,662 | coovevererevernrinnns ....(137,447) T B
S&P 500 CALL OPTIONS.........coovvvvvvevveimvnrevvvessisnenenens EQUITY INDEX PRODUCTS BNP PARIBAS NY......oocovvuvvvnrirnnns v .01/21/2016 | .01/20/2017 | ..covvvvevevere ..711,907,661 | ...1,859.3300 | ..coooovovcvcvcrcrcrcacs | e 2,038,118 | cvevevrrrressrinins [ v 3,139,257 | *#. [ ...3,139,257 | ...1,950,355 | ....ccovvrucruvrrurcs | coven (849,216) | I B
S&P 500 CALL OPTIONS.......ccovvvvvvvivmveivveveveverevenenenens EQUITY INDEX PRODUCTS BNP PARIBAS NY.....cooovvveverrrernnns e .01/21/2016 | .01/20/2017 | ..covveveveveres ....56,313,003 | ....1,859.3300 | .coooorvvcrrrcrcrrreacs | o 1,395,006 | ..ooovvvveverererirnrens L2,131,719 | *#. [ ...2,131,719 | ...1,317,966 N ( ) | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY... .01/21/2016 | .01/20/2017 | . .67,810,717 | ...1,859.3300 1,841,761 2,829,955 | *#....2,829,955 | ...1,755,5% o ) 1. B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS BNP PARIBAS NY .01/21/2016 | .01/20/2017 | . 9,210,519 | ....1,859.3300 ,301,637 1,996,665 | *#. | ...1,996,665 | ....1,237,377 N ) 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY... .01/21/2016 | .01/20/2017 | . .61,321,514 | ....1,859.3300 353,517 2,056,879 | *#. ] ...2,056,879 | ...1,267,328 B ( ) 1. B
S&P 500 CALL OPTIONS........coovvvvvivvveivvevnivvessinsenenens EQUITY INDEX PRODUCTS BNP PARIBAS NY......oocuvvvvvvvrirnnns v .01/21/2016 | .01/20/2017 | ..covvvvvvevene ...45,530,349 | ....1,859.3300 925,383 | .oovererrerversrinins [ e 1,401,157 | *4. ] ...1,401,157 | ....... 861,350 (¢ ) | IO B
S&P 500 CALL OPTIONS.......cooovvvvvvivvveiveerevererevenenenens EQUITY INDEX PRODUCTS JP MORGAN CHASE........coooovnees v .01/21/2016 | .01/20/2017 | ..covveveveveres 22,350,235 | ...... 690.1800 98,991 157,460 | *#. | ......157,460 | ......... 99,716 ) | I B
S&P 500 CALL OPTIONS.........cooumvvvvvvvemmverenivsseissnsennns EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvvvrrirs v .02/08/2016 | .08/06/2017 | ....cccvcvvvevee ....7,433,655 | ....1,880.0500 | ....cccoccocerevevcreres | v 251,235 | v [ s 396,115 | *#. ] ......396,115 | ....... 200,710 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY. .02/08/2016 | .02/06/2017 | . ..8,332217 | ... 112.3200 200,294 ...342,093 | *#. ] ......342,093 | ...... 208,564 1. B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS WELLS FARGO... .02/08/2016 | .02/06/2017 | . 8,110,949 | ....1,880.0500 525,200 #.1...3,340,788 | ...2,323,988 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY .02/08/2016 | .02/06/2017 | . .19,382,561 | ....1,880.0500 .379,898 ..553,775 | *#.] .....553,775 | ...... 300,510 1. B
S&P 500 CALL OPTIONS.......coovvvvvvvivvveivverenererenesenenens EQUITY INDEX PRODUCTS MORGAN STANLEY......oovvvvvrrrrrers v .02/08/2016 | .02/06/2017 | ....vvevvvevevens ...64,433,621 | ...1,880.0500 | ...oooorvrcurrcreurreres | v 1,310,915 | oo ...2,180,496 | *#. | ...2,180,496 | ....1,306,553 | I B
S&P 500 CALL OPTIONS.........coouvvvvvvvvemvvrrnnivsssinnesennns EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvrvvrirs v .02/08/2016 | .02/06/2017 | ....cccvvvevevee ...46,507,206 | ...1,880.0500 | ....coooovcrcrcrcrcrcs | e 1,189,365 | coovcrvvvverrrrressies | crivienn 2,011,784 | *#.]..2,011,784 | ...1,218,874 | IS B
S&P 500 CALL OPTIONS........ccouvvvvvvvvveivvirevivereienenennns EQUITY INDEX PRODUCTS MORGAN STANLEY......coovvvvvrvrvens v .02/08/2016 | .02/06/2017 | .....ccvvvevevees ....68,680,851 | ...1,880.0500 | ....ccoooocuvrcrcruuuecs | o 1,686,655 | cocvccvvvvrrrrrrssses | corivienn 2,843,132 | *#.]...2,843,132 | ...1,718,696 | I B
S&P 500 CALL OPTIONS.........coooevmvvvmvemmvmvcnvsnsnirsnsennns EQUITY INDEX PRODUCTS MORGAN STANLEY......oovvvvvvrvrvirs v .02/08/2016 | .02/06/2017 | ....ccvvvvvvevee ...65,061,449 | ...1,880.0500 | ....ocooovvcrcrricicics | e 1,549,321 2,595,900 |*#.]...2,595,900 | ...1,563,019 I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY. .02/08/2016 | .02/06/2017 | . ..60,710,644 | ....1,880.0500 1,372,735 2,308,090 |*#.]...2,308,090 | ...1,392,933 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY .02/08/2016 | .02/06/2017 | . ..87,855,844 | ....1,880.0500 898,657 | ..ooococverrrrrcss | i 2,804,850 |*#.]...2,804,850 | ...1672,412 1. B
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Description Income Generation or Replicated (a) or Central use Expiration Amount (Paid) Paid Paid Income Fair Value | (Decrease) Items Entity end (b)
S&P 500 CALL OPTIONS.........ccvcvvvererrreren EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvvvviirs v .02/06/2017 ....58,934,675 | ...1,880.0500 | ....coooorcrcrurcrcrcs | e 1,078,037 | covvvevciirerrrriess ...1,768,041 | ....1,049,350 T B
S&P 500 CALL OPTIONS......oovvveverererererenee EQUITY INDEX PRODUCTS BNP PARIBAS NY....ooovevvreverrrernees vrrerns .02/06/2017 ....5,308,708 694.5700 | .coovveveverercrererenes | ceveree 200,862 [ .o ....334,262 200,354 | I B
S&P 500 CALL OPTIONS........ccvcvvvererrrrren EQUITY INDEX PRODUCTS MORGAN STANLEY.....covvvvvvvvvrrins v .08/20/2017 ..6,328,674 | ...1,917.7800 | ..ccccoooveverevevereres | covveeee 242,465 | ..o, 326,772 138,188 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY .02/20/2017 | . ...6,147,363 117.5800 117,635 ....215,426 137,002 1. B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS WELLS FARGO .02/20/2017 ] .. 9,172,885 | ....1,917.7800 464,681 2,383,318 | ...1,406,864 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .02/20/2017 | . 17,162,749 | ...1,917.7800 410,190 ...444,124 170,664 1. B
S&P 500 CALL OPTIONS.......oovvveverererrrerenne EQUITY INDEX PRODUCTS MORGAN STANLEY.....oovvvvvvrrrrrrrs cvirere .02/20/2017 ...80,793,626 | ...1,917.7800 | ..covvvrrvevrvercrrrercs | e 1,686,256 | ..oovvrvvererererernrens ...2,382478 | ...1,258,307 | I B
S&P 500 CALL OPTIONS.........ccvevvvrrerrrevenn EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvvvvrirs v .02/20/2017 ...46,793,832 [ ...1917.7800 | .coovvorerrrcrcrcrcrcncs | e 963,903 | ...ccoccccevcvereens ....1,344,980 702,378 I B
S&P 500 CALL OPTIONS........ccovevvrererererene EQUITY INDEX PRODUCTS MORGAN STANLEY......coovvvvrrrrvins e .02/20/2017 ...51,396,504 | ...1,917.7800 | ..coovorvrcvvvcrcrincacs | e 1124641 | oo ...1,571,362 821,602 | IO B
S&P 500 CALL OPTIONS.......ovveverererererererees EQUITY INDEX PRODUCTS MORGAN STANLEY.....ovvvvvvrrvrreres crrrers .02/20/2017 ..45451,386 | ...1,917.7800 | .ccovvorvrerrrcrcrrreres | e 1,028,206 | ..oovervveverererernrene ....1439,263 753,793 O B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY. .02/20/2017 | . .52,163,616 | ...1,917.7800 ..1,396,018 ...1,970,422 | ...1,039,743 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY 10212012017 ] .. .65,779,854 | ....1,917.7800 886,644 ...2,670,459 | ...1412,696 1. B
S&P 500 CALL OPTIONS.........ccvcvvverernrerenn EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvvvvvins v .02/20/2017 ....54,656,730 | ...1,917.7800 | ..coovovvrcvivcrcrcacacs | e 1,344,465 ....1,888,845 992,535 | I B
S&P 500 CALL OPTIONS........covveverrrerrrerenn EQUITY INDEX PRODUCTS BNP PARIBAS NY......oocvvveverrrernnns e .02/20/2017 ...5,005,924 701.3200 | oo | cevene 212,851 ...283,722 141,821 | IO B
S&P 500 CALL OPTIONS.........ccocvvverevcreren EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvrvrrirs v .09/06/2017 ..5,799,971 1...1,999.9900 | ...ccccoooecerevevcreres | v 210,117 ....266,311 91,213 I B
S&P 500 CALL OPTIONS.........ccvcvvvererrrerenn EQUITY INDEX PRODUCTS BNP PARIBAS NY......cocvvvuvvvnrirnnns v .03/06/2017 ....1,089,965 120.5400 ...218,547 101,646 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .03/06/2017 | .. .67,170,983 | ....1,999.9900 ....2,006,005 944,026 1. B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS .03/06/2017 | . 7,226,382 | ...1,999.9900 03,561 39,997 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .03/06/2017 | . 37,768,474 | ...1,999.9900 ...902,854 362,668 1. B
S&P 500 CALL OPTIONS.........ccocvvverevrrvren EQUITY INDEX PRODUCTS.........ccococvuwene |[N/A........ | A......... | MORGAN STANLEY....oovvvvirrrrrirs v .03/06/2017 ..107,999,460 | ....1,999.9900 2,232,047 ...2,811,038 | ...1,137,003 | I B
S&P 500 CALL OPTIONS.........covvrrceresrrennee EQUITY INDEX PRODUCTS.....ccooecrccvrree Aovveeee | CITIBANK i v .03/06/2017 .. 48,341,457 | ...1,999.9900 | ..coocccorrrcrecrrers [ cevre 1,056,750 | covvccrnvvrerrrrsess ...1,330,607 538,045 | I B
S&P 500 CALL OPTIONS.......oovererererererererees EQUITY INDEX PRODUCTS MORGAN STANLEY.....ovvvvvvrrrrreres crrrere .03/06/2017 ..48,799,756 | ...1,999.9900 | ..coovorvrerrrrrerrreres | v AR YAV 70 .. 1472,649 606,339 | I B
S&P 500 CALL OPTIONS.........ccvcvvverevrriren EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvvvriins v .03/06/2017 ...52,599,737 | ...1,999.9900 | ..oooovircvivcrerircncs | v 1,300,120 | coovvcvcvererrrrres ....1,648,391 673,301 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY. .03/06/2017 | . .64,599,677 | ....1,999.9900 21,653,250 | oo | 02,099,061 | . ] . 2,099,061 859,124 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY .03/06/2017 | . ...1,999.9900 ,799,619 2,292,522 942,808 1. B
S&P 500 CALL OPTIONS.........ccvcvvvererererene EQUITY INDEX PRODUCTS MORGAN STANLEY.....coovvvvvvvviins v .03/06/2017 ...5,105,148 WAEYCT(VLV IO [V 195,224 | oo 227214 | 80,796 | I B
S&P 500 CALL OPTIONS......oovvveverererrrererne EQUITY INDEX PRODUCTS......ccocvvseverree A CREDIT SUISSE.......cooovverernererans evreennes .09/20/2017 8,613,417 |....2,049.5800 | ..cooverererererevirere | cerrrene 242,520 | cooooveverercrerien. 217,852 | . 75,752 | I B
S&P 500 CALL OPTIONS.........ccvvvreereserineee EQUITY INDEX PRODUCTS......ccccercccccrre Ao UBS SECURITIES......ooovevecrirs vovreee .03/20/2017 ...9,026,672 119.8000 | .ocvvvevevecervvererns | cevrnes 186,863 | covvcvvvvvrerrrrsne ....288,704 148,557 | I B
S&P 500 CALL OPTIONS........covveverrrerrrerenn EQUITY INDEX PRODUCTS.......cccouvruerree A MERRILL LYNCH......ooooveveverivirin v .03/20/2017 ...68,305,324 | ...2,049.5800 | ...ocoovvrcvrrcrcrrueics | o 1,457,035 | ..ooovrevervreririrnrens ....1,608,331 515,556 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .03/20/2017 | . ..20,635,636 | ....2,049.5800 462,238 ....433,466 86,788 1. B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS .03/20/2017 | . 4,479,269 | ....2,049.5800 312,023 1,471,380 87,363 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .03/20/2017 | .. .A44,404,748 | ....2,049.5800 957,606 ...1,071,320 353,116 1. B
S&P 500 CALL OPTIONS.........ccvvvreeresrinnen EQUITY INDEX PRODUCTS......cccce0cccccre Acovveeee | CITIBANK i v .03/20/2017 ..55,105,058 | ....2,049.5800 | ...oovvvervvrrcresiiers [ o 1,226,540 | cooovcvcvrerrrre ...1,373,299 453,394 | IO B
S&P 500 CALL OPTIONS........cooveverrrerrrereen EQUITY INDEX PRODUCTS.......cccoovvuerreee Ao | CITIBANK s e .03/20/2017 ...40,693,178 | ...2,049.5800 | ....occvovrvercrerercncs | covrnec VA2 AT I ...871,902 285,949 | I B
S&P 500 CALL OPTIONS.........ccovvrvereserinnen EQUITY INDEX PRODUCTS......ccccc0ccrccne Acevvveee | CITIBANK .o e .03/20/2017 ..50,160,288 | ....2,049.5800 | ...oovoverevrrcresricrs [ e 1,058,232 | covvvcvrivrerrrrses ...1,183,396 389,722 | I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .03/20/2017 | . 47,419,380 | ....2,049.5800 ..1,287,989 ....1,448,098 482,106 1. B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS .03/20/2017 | .. 2,024,655 | ....2,049.5800 603,893 1,801,471 598,551 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .03/20/2017 | . .53,111,929 | ...2,049.5800 326,515 ....1,488,865 493,979 1. B
S&P 500 CALL OPTIONS........cooveverrrerrrereen EQUITY INDEX PRODUCTS......ccoovvcvververee | NFA e [ A | CITIBANK e ecccsciceess e .03/20/2017 ...47,709,083 | ...2,049.5800 | ...ocooovrcvvrcrcrruercs | v 1,356,845 | ....ocovvvverererirnrens ...1,526,810 509,176 | I B
S&P 500 CALL OPTIONS.........ccvcvvverevrrrren EQUITY INDEX PRODUCTS MORGAN STANLEY......covvvvvvrvvrirs v .03/20/2017 ....7,388,051 T24.7700 | coovovevevevercrecerenes | v 276,758 | ...ccocvcvcvcvcvcnene 281,150 | o 73,582 | IS B
S&P 500 CALL OPTIONS.........covvvrceresrennee EQUITY INDEX PRODUCTS MERRILL LYNCH.....coovvvrevririierns veveees .10/06/2017 27,758,251 | ....2,066.6600 | ...ooovvcvccrrcrvrerns | v LR I 312,980 | v 77,529 | I B
S&P 500 CALL OPTIONS.........ccocvvverevvrvrene EQUITY INDEX PRODUCTS MORGAN STANLEY......oovvvvvvrvrvirs v .04/06/2017 ....7,834,980 116.9400 | ..o | o 178,458 | oo ....267,162 118,446 I B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY. .04/06/2017 | . ..84,958,562 | ....2,066.6600 ...1,799,746 477,403 1. B
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS .04/06/2017 ] .. ..23,143,060 | ....2,066.6600 ....560,974 157,899 1. B
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S&P 500 CALL OPTIONS...
S&P 500 CALL OPTION
S&P 500 CALL OPTIONS...

S&P 500 CALL OPTIONS..........cocvvvererrrerene
S&P 500 CALL OPTIONS.........cooommsresirnnne
S&P 500 CALL OPTIONS..........coovvverevernren
S&P 500 CALL OPTIONS.........ccocvvverevernren

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

S&P 500 CALL OPTIONS.........coovvvererrrerene
S&P 500 CALL OPTIONS..........cocvvverevererene
S&P 500 CALL OPTIONS..........coovrmrressrnnne
S&P 500 CALL OPTIONS.........coovvverevererene

S&P 500 CALL OPTIONS...
S&P 500 CALL OPTION:
S&P 500 CALL OPTIONS...

S&P 500 CALL OPTIONS..........ocommrrerrnnne
S&P 500 CALL OPTIONS..........cocvvverererrrene
S&P 500 CALL OPTIONS..........cocvvvererrrnven
S&P 500 CALL OPTIONS.........coovvvererrrerene

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

S&P 500 CALL OPTIONS..........coovvvereverirene
S&P 500 CALL OPTIONS..........cocvvvererrrerene
S&P 500 CALL OPTIONS.........coovvvererrriren
S&P 500 CALL OPTIONS..........cocvvverevererene
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EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
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EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
EQUITY INDEX PRODUCTS
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Count Cumulative Hedge
erpart Prior Year(s) | Current Year Adjustment Effectivenes

Schedul | Type(s y Strike Price, | Initial Costof | Initial Cost of Unrealized Current | to Carrying Credit sat
el )of Cleari Date of Rate of Index Premium Premium Valuation Year's Value of Quality of | Inception
Exhibit | Risk(s) Exchange, ngho Trade Maturity or Notional Received (Received) (Received) | CurrentYear | Book/Adjusted Increase (Amortization| Hedged Potential | Reference| and at Year-
Identifier| (a) or Central use Date Expiration Amount (Paid) Paid Paid Income Carrying Value Fair Value | (Decrease) ) Accretion Items Exposure Entity end (b)
............................................... .04/07/2016 | .04/06/2017 ..52,451,715 | ....2,066.6600 | ......ooovvvrrcrcrrres 1,189,558 | coovccvvvererrrrsss 1,353,718 ...1,353,718 | ......362,420 (198,260) -}
............................................... .04/07/2016 | .04/06/2017 ...99,179,283 | ....2,066.6600 | ......ccooovrrrrrrrre. AT AT — ....2,259,890 ...2,259,890 | ......612,629 (329,452) — -}
MERRILL LYNCH.....coovvrvemrerirs vovreee .04/07/2016 | .04/06/2017 ....54,969,230 | ....2,066.6600 | ......ovovvvrrercrrres 1,401,986 | coooccvcvervrrrsne 1,604,538 ...1,604,538 | ...... 436,217 (233,664) | I B
.04/07/2016 | .04/06/2017 | . .45,570,604 | ....2,066.6600 ..1,108,692 ...1,265,055 | ... 341,145 (184,782) 1. B
.04/07/2016 | .04/06/2017 | . 7,047,618 | ....2,066.6600 376,876 1,569,907 22,510 (229,479) 1. B
.04/07/2016 | .04/06/2017 | . .59,146,042 | ....2,066.6600 ,369,140 1570133 | ...... 429,183 (228,190) 1. B
............................................... .04/07/2016 | .04/06/2017 ...52,244.227 | ...2,066.6600 | ......ccoovvrrrrrcrrn. 1,106,233 | oo 1,256,957 ...1,256,957 | ......335,096 (184,372) — -}
MERRILL LYNCH.....coovvrvvmveriirs o .04/07/2016 | .04/06/2017 ...52,989,219 | ....2,066.6600 | ......ovovvvrrercrrres IR ECICRA A 1,288,251 ..1,288,251 | ....... 339,570 (189,736) I B
............................................... .04/07/2016 | .04/06/2017 ...44,612,482 | ...2,066.6600 829,579 947,226 ...047,226 | ......255,910 (138,263) -}
................................. .04/07/2016 | .04/06/2017 < 1,289,586 728.8200 | ooovvevererrrrrccrnee 264,050 | covvrrerrrrrrrcrrriinns | eerrerennnnnn 263,694 ....263,694 | ........43,652 <ereen(44,008) —
MORGAN STANLEY .04/21/2016 | .10/20/2017 | . 6,727,680 | ...2,102.4000 243,501 255,323 255,323 KEX:Ta A (N B (27,056) 1. B
BNP PARIBAS NY... .04/21/2016 | .04/20/2017 | . 8,276,900 118.9700 AT ST OO [ 265,864 205,864 | ....... 116,286 (29,916) 1. B
..................................... .04/21/2016 | .04/20/2017 ...67,004,063 | ....2,102.4000 | ...overevrrcrerrins 1,368,191 | oo 1,126,114 LA126,114 ] ......(14,045) (228,032) -}
MORGAN STANLEY...ccoocvvvvrrrnns  rorreess .04/21/2016 | .04/20/2017 ..19,999,506 | ....2,102.4000 | ...oovvverevrrcrcrrins 465,988 | ...ooovvvvevvcssrinins [ i 454,597 854597 | ... 66,273 ) | IO B
MORGAN STANLEY....ccccoccrns rorrere .04/21/2016 | .04/20/2017 ...49,826,880 | ....2,102.4000 | ...oovovererrrcrerrnes 1,102,861 | oo 1,098,870 ..1,098,870 | ...... 179,820 ) I B
............................................... .04/21/2016 | .04/20/2017 ..86,192,826 | ....2,102.4000 | .ooccccrrrcrcrriens 2,251,984 | oo 2,238,987 ...2,238,987 | ......362,333 ) -}
MORGAN STANLEY .04/21/2016 | .04/20/2017 | . ..60,549,120 | ....2,102.4000 ..1,502,905 .. 1495574 | ... 243,153 ) 1. B
MORGAN STANLEY .04/21/2016 | .04/20/2017 | . 4,452,160 | ....2,102.4000 ,304,692 1,297,695 10,451 ) 1. B
MORGAN STANLEY .04/21/2016 | .04/20/2017 | . .49,826,880 | ....2,102.4000 ,125,850 L1121275 | 183,067 ) 1. B
MORGAN STANLEY....ccccoccvvrrs o .04/21/2016 | .04/20/2017 74214720 | ...2,102.4000 | .occccrrrcrcrrnes 1,558,997 | coovvcvirerrrrse 1,552,184 ..1552,184 | ......... (6,813) | I B
............................................... .04/21/2016 | .04/20/2017 ...40,793,529 | ...2,102.4000 | .ccooccccrrrrcrcrries 798,252 | ovvvvvvevssssriieens | evvvererenenn 196,300 ....796,300 | ......131,089 ...(133,042) -}
................................. .04/21/2016 | .04/20/2017 .....5,237,261 FRIIKITIVH 191,587 | covvveveverrverevrsesene | orvrernrnnnnn 161,365 ....161,365 | ...........1,709 ceee(31,931) —
................................. .05/09/2016 | .11/06/2017 .....1,840,453 | ...2,057.1400 283,449 329,902 329,902 | .........62,200 ceeee(15,747) -}
.05/09/2016 | .05/06/2017 | . ....9,136,282 123.1800 167,625 ...236,604 236,604 82,948 1. B
.05/09/2016 | .05/06/2017 | . ..81,997,700 | ....2,057.1400 668,143 1,887,418 ...1887,418 | ......358,287 1. B
............................................... .05/09/2016 | .05/06/2017 122,635,271 | ...2,057.1400 | ccooovcccrrrcrccries 491,185 558,075 558,075 | ......107,822 -}
......... .05/09/2016 | .05/06/2017 ...73,531,349 | ...2,057.1400 | .ccoccooorerrreriics 1,617,794 | oo 1,821,354 ...1,821,354 | ......338,376 — -}
......... .05/09/2016 | .05/06/2017 ....69,357,090 | ....2,057.1400 | .ccooccccrrrercrries 1476,393 | covvvovererrrrcs 1,662,849 ...1,662,849 | ......309,489 -}
......... .05/09/2016 | .05/06/2017 ....82,934,075 | ...2,057.1400 | ..coooovovvvrrircrrcne 2,159,284 | ..coovvvvviverernienens ....2,438,116 ...2438,116 | ......458,772 -}
.05/09/2016 | .05/06/2017 | . .56,069,438 | ....2,057.1400 LABTT614 295,401 1. B
.05/09/2016 | .05/06/2017 | . 9,490,641 | ....2,057.1400 840,364 54,252 1. B
.05/09/2016 | .05/06/2017 | . 61,113,755 | ....2,057.1400 1672739 | oo 311,117 1. B
......... .05/09/2016 | .05/06/2017 ...70,907,509 | ....2,057.1400 | .ccooccccrrercrrres 1479,064 | oo | 1,662,204 ...1,662,204 | ......306,395 -}
......... .05/09/2016 | .05/06/2017 ..62,922,930 | ...2,057.1400 | ..ooccrvcrcssiiis [ e 1,470,345 | oo ...1,657,345 ...1,657,345 | ......309,529 — -}
MORGAN STANLEY....cccerccrrrns  rorreee .05/09/2016 | .05/06/2017 ......5,065,007 P2 [VVIH R [ 190,302 | covvvevrvvrvreresssee | cerviiriienn 208,486 208,486 | ......... 34,042 | I B
.05/23/2016 | .11/20/2017 | . 5,446,916 | ....2,052.3200 197,911 229,214 229,214 42,298 1. B
.05/23/2016 | .05/20/2017 | . 8,440,703 119.7100 173,454 259,769 00,770 1. B
.05/23/2016 | .05/20/2017 | . 71,418,148 | ....2,052.3200 532,884 ..1,705,699 | ...... 300,555 1. B
................................. .05/23/2016 | .05/20/2017 ..21,030,011 [ ...2,052.3200 | .ccooverercmercrcrnvcncs | cerereeeidBTA24 | i | v 487,152 487,152 | ........86,179 I}
............................................... .05/23/2016 | .05/20/2017 ..57,371,954 | ...2,052.3200 | ccooccccrrrererricns 1,322,256 | ccovccvverrvercsiies | 1,485,689 ...1485,689 | ......273,621 -}
................................. .05/23/2016 | .05/20/2017 ...50,780,067 | ....2,052.3200 | ccocvccrevrrcrcrriens 1,380,399 | ccovvcvvverrrrecssiens | 1,552,852 ...1,652,852 | ......287,486 -}
................................. .05/23/2016 | .05/20/2017 ...58,671,222 | ...2,052.3200 | .ccocccccrrrcrerrires 1,502,858 | oooccveverrrrrcsiies | 1,688,919 ...1688,919 | ......311,299 — -}
............................................... .05/23/2016 | .05/20/2017 ...59,584,392 | ...2,052.3200 | .ccooccccrrrerccrins 1468474 | oo | 1,653,177 ...1,653,177 | ......307,075 Tovcvenee | B,
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Count Cumulative Hedge
erpart Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s y Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el )of Cleari Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of ltems(s) Hedged, Used for | Exhibit | Risk(s) Exchange, ngho Trade Maturity or | Number off  Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central use Date Expiration | Contracts Amount (Paid) Paid Paid Income CarryingValue | e | FairValue | (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)

S&P 500 CALL OPTIONS........cooveresreeevereerssssnierennes EQUITY INDEX PRODUCTS CITIBANK v vecevrivverereesssmierinnee oneennes .05/23/2016 | .05/20/2017 | ..oovvvvvcernes ...51,092,673 | ...2,052.3200 ..1,377,295 | *#. [ ...1,377,295 | ....... 254,983 | ...ooovvverccriiinnns e(102,028) T B

S&P 500 CALL OPTIONS.......ooovvvvvvrvvvrevveerenerereserenenens EQUITY INDEX PRODUCTS CITIBANK.....coooovvrevvvererevmrerennrnreneeseevveenes .05/23/2016 | .05/20/2017 | ..vvvveveveverens ...62,918,568 | ....2,052.3200 1424816 [*#.]...1,424,816 | ....... 258,281 | ccvrereveririnnns .....(106,049) | I B

S&P 500 CALL OPTIONS........covvereerierrerrerssssnierennes EQUITY INDEX PRODUCTS CITIBANK cvveererevvrrreeesssniirennes onvennee .05/23/2016 | .05/20/2017 | ...ovvvvvcrrnes ....58,002,802 | ....2,052.3200 ... 1455438 | *#. | ....1455438 | ......267,347 | .cccorrrrrcrirri .....(108,008) | I B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS CITIBANK .05/23/2016 | .05/20/2017 | . .49,359,898 | ....2,052.3200 1,198,609 | *#. | ...1,198,609 ...(89,048) 1. B

S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS BNP PARIBAS NY .05/23/2016 | .05/20/2017 | . 4,434,611 722.4000 91,850 |*#. 91,850 ....(14,845) 1. B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MORGAN STANLEY. .06/07/2016 | .12/06/2017 | . 4,218,820 | ...2,109.4100 58,345 | *#. ] .......158,345 1. B

S&P 500 CALL OPTIONS.....ccoovvvvvvrvevreemeevenererererenenens EQUITY INDEX PRODUCTS BNP PARIBAS NY....ocovevvreverrrerenes e .06/07/2016 | .06/06/2017 | ...cvveveveveres ...9,263,898 | ....... 118.9200 | ..ovvvvveveverermnenerns | oo 186,182 | s | v 283,454 |*#.| ......283,454 | ... 97,272 | I B

S&P 500 CALL OPTIONS........covvereerrieevereersssniirennes EQUITY INDEX PRODUCTS BARCLAYS......ooovevvierrmmressssiiinns vovveens .06/07/2016 | .06/06/2017 | .....vvvvcecees 75,814,610 | ...2,109.4100 | .cooccccrrvcresriers [ e 1,602,256 | ceooccvrvvrvrrrrrne ...1,386,628 | *#. | ....1,386,628 | ......(215,628) I B

S&P 500 CALL OPTIONS.......ooovrevesrrieereneesssssnminennes EQUITY INDEX PRODUCTS CITIBANK .covcceesreveennenessssierennes ovvennes .06/07/2016 | .06/06/2017 | ...ovvvvvccreee ..19,181,004 |...2,109.4100 | .ccoocccrvvrecresrrirs [ verrres A27,736 | oo [ s 428,111 | *#. ] .....428,111 375 | IO B

S&P 500 CALL OPTIONS......covvvvvveerverreemeeresereresererenens EQUITY INDEX PRODUCTS CITIBANK.....ooovovereveverermenreresnrernnees eevveenes .06/07/2016 | .06/06/2017 | ..cvvveveveverene ...49,887,875 | ...2,109.4100 | .ccovvorvverrrcrevrreres | v 1,228,389 | ..ooverevevvrererererens LA1173,942 ] ..1,173,942 | ......(54,447) O B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS CITIBANK .06/07/2016 | .06/06/2017 | . ...48,369,734 | ...2,109.4100 950,009 906,345 | *#. 1 ......906,345 | .......(43,664) 1. B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MERRILL LYNCH .06/07/2016 | .06/06/2017 | . ..117,500,768 | ....2,109.4100 2,533,379 2,420,724 | *#. | ...2,420,724 | .....(112,655) 1. B

S&P 500 CALL OPTIONS.......covveresrreevveneerssssnierennes EQUITY INDEX PRODUCTS CITIBANK v veceeriverrrreesssmierennes oneennee .06/07/2016 | .06/06/2017 | ....vvvvvcereer ...50,400,565 | ....2,109.4100 | ...oovevererrrcreciiers [ o 147,113 | s ...1,095,872 | *#. ] ....1,095,872 | ........(51,240) | I B

S&P 500 CALL OPTIONS........ooovvvvvvivvveivverevererenenenenens EQUITY INDEX PRODUCTS CITIBANK......ooooverevvvvrervvmrereensnrenens v .06/07/2016 | .06/06/2017 | .....ccvvvevevees ...48,634,013 | ...2,109.4100 | ..coooovrvvvrrrrrcrccs e 1163,623 | oo ..1,112,090 | *#.]...1,112,090 | ........(51,534) | IO B

S&P 500 CALL OPTIONS........coovereieerereecssssnierennes EQUITY INDEX PRODUCTS CITIBANK ovveeervverrreeesssnirennes ovvennes .06/07/2016 | .06/06/2017 | ....cvvvvcreees .. 72,740,134 | ...2,109.4100 | .coccocorrcrerrierc [ cove 1,824,185 | oo .. 1743,678 | *#. ] ...1,743,678 | .......(80,506) I B

S&P 500 CALL OPTIONS........covveresrreeereneesssssnienennes EQUITY INDEX PRODUCTS CITIBANK .cvvceeesrrivvennseesssnierennes ovvennes .06/07/2016 | .06/06/2017 | ...cvvvvvcereer ..56,116,204 | ...2,109.4100 | .cooccccrevcrcsirers [ e 1,458,099 | coovvovcvrerrrriess ...1,394,030 | *#. ] ....1,394,030 | ........(64,069) | I B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS MERRILL LYNCH.... .06/07/2016 | .06/06/2017 | . ..83,816,669 | ....2,109.4100 2,306,596 2,207,430 |*#.]...2,207,430 | .......(99,167) 1. B

S&P 500 CALL OPTION EQUITY INDEX PRODUCTS MORGAN STANLEY .06/07/2016 | .06/06/2017 | . 741.6300 165,365 35821 | *#. 35,821 (29,544) 1. B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BNP PARIBAS NY... .06/21/2016 | .12/20/2017 | . ....2,083.2500 205,600 225439 |*#.].....225439 | ... 19,839 1. B

S&P 500 CALL OPTIONS.......cooverecieerereecrsssnnirennes EQUITY INDEX PRODUCTS BNP PARIBAS NY....ooovovccvicirrnns v .06/21/2016 | .06/20/2017 | ....vvvvvceeees 9,645,320 | ....... APXIVATVV (Y [ 179,269 259,242 | *#. 259,242 | ......... 79,973 | I B

S&P 500 CALL OPTIONS.......ocoovevesriverereesssssnminennes EQUITY INDEX PRODUCTS BARCLAYS......cooosimmermmmresssainins veveesss .06/21/2016 | .06/20/2017 | ...vvvvvvccrnes 173,806,996 | ....2,083.2500 | ...oovvverevrecresiies [ e 1,654,170 | covvvovinrerrerscns ...1,596,688 | *#. | ....1,596,688 | ........(57,481) | I B

S&P 500 CALL OPTIONS......coovvvvvvermerreenvereeereresererenens EQUITY INDEX PRODUCTS UBS SECURITIES......ccoommmmerrmenere s .06/21/2016 | .06/20/2017 | ..vvvveveveverene ..18,501,614 | ...2,083.2500 | ..oooverrvrrerererereres | cevrreend ZIVORK TV Y IS 400,555 |*#. | ......400,555 (375) LI B

S&P 500 CALL OPTIONS.......cooveresrreeerereerssssnienennes EQUITY INDEX PRODUCTS BARCLAYS.....oooveivierrmmressssiiiinns voveesis .06/21/2016 | .06/20/2017 | ...ovvvvvcernes 274,200,329 | ...2,083.2500 | ...ooveverevrvcresiies [ o 1,600,298 | coovvcrrvvrerrrrens ..1,629,793 | *#. | ...1629,793 | ......... 29,495 | I B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS CITIBANK .06/21/2016 | .06/20/2017 | . .53,293,882 | ....2,083.2500 ..1,224,359 1,249,844 |*#.]..1,249,844 | ......... 25,485 1. B

S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCTS BARCLAYS.. .06/21/2016 | .06/20/2017 | . .65,025,171 | ....2,083.2500 586,261 1,620,090 | *#. | ....1,620,090 33,829 1. B

S&P 500 CALL OPTIONS.......ooovvvvesrreeerereerssssnierennes EQUITY INDEX PRODUCTS BARCLAYS....coooesimevmmrrcssssiiiinns veveesss .06/21/2016 | .06/20/2017 | ...ovvvvvcernes ..52,240,653 | ....2,083.2500 | ...ooveverevrecresiies [ e 1,310,499 | oo ..1,339,298 | *#. ] ...1,339,298 | ......... 28,800 | I B

S&P 500 CALL OPTIONS......cooovvvvvvrmvrreemverenerereserenenens EQUITY INDEX PRODUCTS CITIBANK.....cooooverevvverereenrerennsnrenens evvveenes .06/21/2016 | .06/20/2017 | ..vvvveveveverens ...54,784,961 | ...2,083.2500 | ...cooovvrrurrererrreies | covee 1411142 | oo .. 1,443,758 | *#. | ....1,443,758 32,617 | I B

S&P 500 CALL OPTIONS........covveresrreevvereerssssnienennes EQUITY INDEX PRODUCTS CITIBANK v veceeviveerereesssmierennes oneennes .06/21/2016 | .06/20/2017 | ...vvvvvvcerees .. 47,335,052 | ....2,083.2500 | ..eoovvverevrrcresiies [ e 1,240,834 | oo ...1,269,864 | *#. | ...1,269,864 | ......... 29,030 | I B

S&P 500 CALL OPTIONS.......ccovvvvvvvivmveivveveveverevenenenens EQUITY INDEX PRODUCTS CITIBANK......ocooverevvvnrevvvnrererssnrenens v .06/21/2016 | .06/20/2017 | ...ovvevvveveres ....50,887,927 | ...2,083.2500 | ....coocovvurrerrurcce coen TAAT 555 [ e, ..1,483,645 | *#. | ....1,483,645 36,090 | I B

S&P 500 CALL OPTIONS.......covvereceeererrecsssnnirennes EQUITY INDEX PRODUCTS BNP PARIBAS NY......ooovocvvierenns .06/21/2016 | .06/20/2017 | ....vvvvvvreees ...43,254,745 | ...2,083.2500 868,313 884,719 | *#. | ......884,719 116,406 1. B

S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS MERRILL LYNCH .06/21/2016 | .06/20/2017 4,453,250 732.6300 181,259 173,756 | *#. 73,756 .(7,503) 1. B

0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant ..162,771,100 | ..155,516,590 0....357,925746 [XXX] 357,925,746 | 153,084,336 0 {(113,446,281) 0 0 XXX XXX

0149999. Total-Purchased Options-Hedging Other. ..162,771,100 | ..155,516,590 0|....357,925746 [XXX] 357,925,746 | 153,084,336 0 {(113,446,281) 0 0 XXX XXX

0369999. Total-Purchased Options-Call Options and Warrants 162,771,100 | ..155,516,590 0|....357,925746 [XXX] 357,925,746 | 153,084,336 0 [(113,446,281) 0 0 XXX XXX

0429999. Total-Purchased Options ..162,771,100 | ..155,516,590 0....357,925746 [XXX] 357,925,746 | 153,084,336 0 [(113,446,281) 0 0 XXX XXX

Swaps - Hedging Effective - Interest Rate

RECEIVE SWAPTIONS 5-YEAR *PAY VARIABLE*

INTEREST RATE SWAPS FLOATING RATE MBS 1ML......cccvcvvereevcee | DT Cuovvveeee | MORGAN STANLEY.....coovvvvvcrcrnrs cerries .06/27/2016 | .08/26/2019 | ....vvvvvcereer ..235,000,000 0.4460 2,566,221 ...2,566,221 | ...2,282,619 | I D

RECEIVE SWAPTIONS 5-YEAR *PAY VARIABLE*

INTEREST RATE SWAPS FLOATING RATE MBS 1mL........cccvvvevrrres | Dl C..ocoeee | MORGAN STANLEY ...ocooviiiiiinss v .06/27/2016 | .11/25/2019 | ..covvevvvevene ..154,000,000 0.4460 2495990 |.....| ...2,495,990 | ...2,495,990 T D

RECEIVE SWAPTIONS 5-YEAR *PAY VARIABLE*

INTEREST RATE SWAPS FLOATING RATE CLO 3mL. .|D1... .| MORGAN STANLEY, .04/15/2016 | .04/15/2020 | . ..195,000,000 2,732,976 ...2,732,976 | ...3,107,689 1. D

RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED

INTEREST RATE SWAPS CDO 3mL D1......... C.......| MORGAN STANLEY......cooivivsre covvees .06/23/2016 | .06/23/2030 ..127,000,000 0.6246 10,318,057 .10,318,057 | ...8,357,320 Lo D

0859999. Total-Swaps-Hedging Effective-Interest Rate 0 0 0 8,113,243 [XXX] ..18,113,243 |..16,243,618 0 0 0 0 XXX XXX
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Statement as of June 30, 2016 of e 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
Count Cumulative Hedge
erpart Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s y Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el )of Cleari Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, ngho Trade Maturity or | Number off  Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier] (a) or Central use Date Expiration | Contracts]  Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) | BJ/A.CV. | )/Accretion ltems Exposure Entity end (b)
0909999. Total-Swaps-Hedging Effective. 0 0 0 ...18,113,243 [XXX] ..18,113,243 | ..16,243,618 0 0 0 0 XXX XXX
1159999. Total-Swaps-Interest Rate. 0 0 0 ...18,113,243 [XXX] ..18,113,243 | ..16,243,618 0 0 0 0 XXX XXX
1209999. Total-Swap: 0 0 0 ...18,113,243 [XXX] ..18,113,243 | ..16,243,618 0 0 0 0 XXX XXX
1399999. Total-Hedging Effective. 0 0 0].....18113243 [XXX]..18,113,243 | ..16,243,618 0 0 0 0 XXX XXX
1409999. Total-Hedging Other ..162,771,100 | ..155,516,590 0 ... 357,925,746 |XXX| 357,925,746 | 153,084,336 0 {(113,446,281) 0 0 XXX XXX
1449999. TOTAL .162,771,100 | ..155,516,590 | ....ovvvicscend 0. 376,038,989 |XXX] 376,038,989 | 169,327,954 0 ](113,446,281)] ..o | o 0 XXX XXX
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Statement as of June 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
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 FairValue | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement as of June 30, 2016 ofthe 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) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

NAIC 1 Desif

BARCLAYS . Y Y .49,800,000 .78,666,629 ..28,866,629 ..78,666,629 28,866,629 0
BNP PARIBAS NY.....cooviiiiiiiniieinireisssississssississsienes Y Y 54,349,190 .......8,335,058 62,684,248 | .......ccoviiiiieins [ 8,335,058 0
CITIBANK ...ttt Y Yo | e 50,474,000 LA1,874,690 | 62,348,690 ...11,874,690 0
CREDIT SUISSE.......ccooniimrineiriensieirinienns Y. Y. ....1,064,000 ...1,220,771 2284771 [ oo | e 1,220,771 0
JP MORGAN CHASE........cooorieierneiriererssesieeiessesie e Y. Yo s 160,906 160,906 160,906 0
MERRILL LYNCH.....oooviiiiiiiiiieisicessseesnienenineins Y Y .30,760,000 8,266,105 8,266,105 0
MORGAN STANLEY ..ot Y Y 31,134,238 ..70,760,343 70,760,343 0
ROYAL BANK OF CANADA........cotimriiiatiitieriesistee st ensaes Y Y ....1,410,000 . 938,712 2,348,712 ....938,712 0
UBS SECURITIES.......oiiirireriiriierssiesensssissssse e . . Y. Y. ....2,230,000 23,887,295 | ..o | e 1,657,295 | oo 3,887,295 1,657,295 0
WELLS FARGO. ...ttt eniniees Y | (RN [P 17,220,000 22,737,051 5,517,051 | ciiiieeenn22,737,051 [ o | e 5,517,051 0
0299999. Total NAIC 1 Designation...........ccoceeirerereninienes ettt ....238,441,428 137,597,561 .137,597,561 0
0999999, GrOSS TOMAIS......vuveuesiesieieseseserisis stttk f e see et | erensnnseneenes 238,441,428 ....137,597,561 137,597,561 0

1. Offset PEIr SSAP NO. B4........ouoeieiieiieieiee ettt

2. Net after right of offset per SSAP No. 64..

376,038,989
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Statement as of June 30, 2016 ofthe 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......oiieririrerienineesnssisssissesiessnessssissssesss ssssssnsssessssssssssssnsssessessnesens | GASH ittt BANK OF NEW YORK (141001)......cvvurvrrrereererinernerienencessnissenssrsssssessssessesssssssssessesssessns | seesensenensnen49,800,000 | oo 49,800,000 XXX s | e

BNP PARIBAS NY....ovviiiriiiieinniinsiienieseseissinnnis ssnsssesssesssssssssssssssesssssseesonnes | CASH ittt BANK OF NEW YORK (141001)....ccuvvvuririiriiniissiiesiseeesssisseissssssssessssssssessssssns 54,349,190 XXX

CITIBANK .....ocviiririreeinrineriesiesensenississsssssssesieninee nensenssssssssssssssessessessnssnesns | GASH ittt BANK OF NEW YORK (141001).....ccvvvrverrermeeairieriereeeesssissessessesssessesesssssesses 50,474,000 XXX

CREDIT SUISSE BANK OF NEW YORK (141001) 1,064,000 XXX

MERRILL LYNCH..... BANK OF NEW YORK (141001).. .30,760,000 XXX

MORGAN STANLEY.... BANK OF NEW YORK (141001) 17,060,000 XXX

MORGAN STANLEY ..ot avesnssssssnssensssssesessssssssesssesnnss | GASH ittt MORGAN STANLEY (0817HNJRA).......ocviiiririieiieieiesisiesse e 14,074,238 XXX

ROYAL BANK OF CANADA........covmirieriieiininerinssinerinssvnssnnensenssssssssssssnssensessnensens | CASH ittt BANK OF NEW YORK (141001)......uvvuuverrerreenirmeriesiseeeseesssessessessessesssssssesssssssesssessssssssssssns | sosesessssessnenes 1,410,000 | ..ocovvvrvrirnnes 1,410,000 XXX

UBS SECURITIES................ BANK OF NEW YORK (141001)......cvvuurvrmrireiserineisessesesseesssissessssssesssessssesssessssssssssssssessssssss | soveons 2,230,000 2,230,000 XXX

WELLS FARGO BANK OF NEW YORK (141001).. ...17,220,000 .17,220,000 XXX

0299999, TOAIS......veuverresseesserssessesseesse s s esse s ees st s bbb skt E b ek eee £8eEReER e R R R 8L 8 R AR R4 AR R AR LR R £ £ AR RS E RS R R R R R RS R R AR LR R ER EaeRReE L eEE RS R RS 238,441,428 ...238,441,428 XXX XXX XXX




Statement as of June 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



Statement as of June 30, 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. 0.010 125 | o | e 19,452,221 | ............. 14,862,248 | ..............26,526,847 | XXX
Charleston Harbor. Charleston, SC. VAR 204,509 491,461 580,595 | XXX
Community Bank of the Bay. Oakland, CA 0.300 50 100,000 100,000 100,000 | XXX
Skipjack Cove. Georgetown, MD VAR 178,023 208,276 136,036 | XXX
Sailfish Marina. Palm Beach Shores, FL VAR 727,602 743,240 524,180 | XXX
PNC Bank Pittsburgh, PA 0.010 25 (37,046,750) | ...........(17,119,771) | ..............(8,183,976) | XXX
Wells Fargo Bank / Norwest Bank Phoenix, AZ 168,738 207,351 156,248 | XXX
Bay Bridge Marina Stevensville, MD. 217,620 322,993 367,900 | XXX
Mountain View Grand. Whitefield, NH 1,472,714 1,450,179 1,285,633 | XXX
Huntington Bank Columbus, OH 19,087 17,709 16,331 | XXX
Federal Home Loan Bank - Cincinnati Cincinnati, OH 9,099 2,040 34,183,108 60,817,138 28,431,442 | XXX
Fifth Third Bank Cincinnati, OH 0.050 338 675,270 675,270 XXX
0199999. Total Open Depositorie: XXX XXX 9,638 2,040 20,352,141 62,776,094 ...49,941.235 | XXX
0399999. Total Cash on Deposit. XXX XXX 9,638 2,040 20,352,141 62,776,094 ...49,941,235 | XXX
0599999. Total Cash XXX XXX 9,638 2,040 20,352,141 62,776,094 ...49,941,235 | XXX

QE12
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Statement as of June 30, 2016 of e GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

2 3 4 5 6
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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