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Statement as of September 30, 2016 ofthe 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 24,660,831,651 | ..ooeveerrrveerereeereereinns | e 24,660,831,651 | ........ 22,654,147,992
2. Stocks:
2.1 PrEfermed SEOCKS. ... ettt sttt essenssnnnns | sesessesenens 55,355,039 | ...vvieireinieeiereeens | e 55,355,039 | .o 55,634,622
2.2 COMMON SIOCKS. ...vuerererrererressisesseessstsssssesssssssssessessssssessesssssssssessessssssessessasssessessansnes | sesessasssees 818,295,654 | ...ovvvvveeieinn 1,000 | oo 818,294,654 | ............. 794,924,973
3. Mortgage loans on real estate:
3 FISEIENS ettt ntens | erenneenenes 903,803,747 | ..o | eveerereenens 903,803,747 | .....c.c... 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 88,180,041 | ..ovveeeeeeceeeeeeeeeens | e 88,180,041 | ...ccoe.. 85,183,351
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cvuveieeireeieieiseesseieeeesesseses | eeeesesseesssssesssssessssesessess | sessssessessesssssssessesssssnns | sessessssssessesssssessessnnes {0 R
5. Cash ($.....58,295,551), cash equivalents (§.......... 0)
and short-term investments ($.....60,305,360)...........cceruurruereeerreeeieeeieeeeeeseeeseeeseeeesesseessesnias | eeveeeeienes 118,600,911 [ .o | cvereire 118,600,911 | ............. 209,993,551
6. Contract loans (including $.......... 0 PremMiUM NOLES).......cvivireeierreieie st sssessessssnes | ersesensnns 110,203,336 | ..cvoveerererereeieieieens | e 110,203,336 | ............. 115,444,562
7o DEIIVALIVES. ....ooveeceeeeicese ettt nenias | eentsenenas A4BAT8541 | oo | eevereeinnns 448,478,541 | ............ 236,582,174
8. Other iNVESIEA @SSELS.........cvuriiieiiieiiieii st rsinees | eriieniienes 426,286,727 | ..oovvorveerrrirniieiieinens | e 426,286,727 | ............. 249,371,554
9. ReCeIVADIES fOr SECUMHES........c.ccvurririieiieiiie st ssessnisnnes | foesisseeneas 27,561,010 | ..oveeeeeiereeieeeens | e 27,561,010 | oo 6,088,941
10.  Securities lending reinvested COIAETAl ASSELS..........ciiiciiiieieicise et ssenies | srtessesissessesesssssssessesssses | sesessesssssstesssssssessesssssses | sesessessessssessesssssssassens {0
11, Aggregate write-ins fOr INVESIEA @SSELS.........cocuivieieiiisieceee e sniens | ariesssssses e sssessesssaees (01 I (O I {1 0
12.  Subtotals, cash and invested assets (LINES 110 11)........ccuvererrnerrerinnernerinerineeneseinens | oveeens 27,657,596,657 | ...oovvvevncrercrirns 1,000 | ........ 27,657,595,657 | ........ 25,287,041,094
13. Title plants less §......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccovvees | covrvrerreinnnns 1,451,828 | oo 23,180 | oo, 1,428,648 | ....coovvvvnee 1,519,463
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccovveeverreinns | ovevreireinnead 9,963,919 | oo 1,301,297 | oo, 8,662,622 | .....ccovvnn 9,850,664
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 1) F—
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS.............c.cuiveieieeieieeee et sessese s | sevssseesnsennas 1,007,410 | .o | e 1,007,410 | .oooveirrne 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 5,483,991 | oo | e 5,483,991 | .covvrrere. 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. ...ttt ssnssenes | eenissessiens 70,383,361 | oovvverernnes 13,921,726 | c.oovvvernven. 56,461,635 | ..ccovvvennn. 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 1,686,376 | ...vovvcvreerercieiercieneis | e 1,686,376 | ..occovvrene 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 1,572,549 | .o | e 1,572,549 | 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...........ocvieieeririeisieeesee s | eereriseenes 522,908,865 | ....occreerrenn 2,503,234 | ............. 520,405,631 | ...ccovn.e 359,439,970
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 through 25).........cueiererieineireieineeneere e eeessssssessssessessssssessessens | sesees 28,502,369,995 | .....ccoenne 18,135,444 | ....... 28,484,234,551 | ........ 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 28,502,369,995 | .....cconenne 18,135,444 | ........ 28,484,234,551 | ........ 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 299,819,338 | ....cevurereereerieneeeees | e 299,819,338 | ..covvvevne 210,670,619
2502. Company-0wned life INSUIANCE. .........c.cccriuevierireiieieiesie et sssesss s ssssssenns | avsesssinens 181,550,177 | oo | e 181,550,177 | c.cvvvvreeee 111,617,760
2503. Accrued contractual fE€ INCOME..........cuuurermrrereeemererecesensieeessesessesssessssesssessssesssessssssses | eoneessssessnns 24,903,767 | .coooevvrerereerirseeiecrinees | eereeeeneeens 24,903,767 | .coovvvvvnne 22,986,091
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccccvvevevienieieseienien | coeveireinns 16,635,583 | ..ooovvevreae. 2,503,234 | ... 14,132,349 | ........o..... 14,165,500
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE).......cvuirweiierinireiseessiressseesenssssnsenes | evessereenes 522,908,865 | ....cocooivennes 2,503,234 | ... 520,405,631 | ....c.c...... 359,439,970




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

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21.
22.

24,

25.
26.

28.
29.

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

37.
38.
39.

Aggregate reserve for life contracts $.....24,221,530,734 less §......... 0

included in Line 6.3 (including $.....19,964,580 MOGCO RESEIVE)..........courviiimirieiiieiieiiesiesisssse 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 $

Premiums and annuity considerations for life and accident and health contracts received in advance

less §.......... 0 discount; including $.....18,994 accident and health Premiums...............cc..ovververeeereeeeeeeeeeeeeeceeeeeee e
Contract liabilities not included elsewhere:

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....5,199,958, 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 $.....1,198,763 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

............... 24,221,530,734
36,413,791
................. 1,338,670,500

.................... 144,031,006
........................... 234,372

........................... 311,549
...................... 71,516,398

........................ 5,199,958

........................ 6,920,162
...................... 15,259,688

............... 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

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)

26,500,538,629

24,214,649,342

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

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

................. 1,981,183,422

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

1,718,826,224

Totals of Lines 29, 30 and 37

1,983,695,922

1,721,338,724

Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3).........ccviueirrieriieiieteeee ettt sttt sessnaas

............... 28,484,234,551

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

2501.
2502.
2503.
2598.
2599.

Liability for funds Neld @S COlIRTETAL..........curvrrrerereriierirrie ettt en
UNCIAIMEA PrOPEIY. ...ttt s s s8££ 8 s 8ttt nr et
Accounts payable
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0VE).......ruururrrresreireseesarsssessessssssssessssssnssnssssssssssssssessessesssssssssassssssessssssssssssssseseas

.................... 299,819,338
........................ 7,612,382
.5,196,270

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

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 September 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts...............cccooueveririeiieneeiiecceeee s | e 3,177,950,377 |........ 2,866,582,250 |........ 3,963,063,203
2. Considerations for supplementary contracts With life CONINGENCIES...........coeuieiiiiiiieicisee et sees | sevsesssssssesssssssessessssenss | srsessssessessssessessessssesses | oesessessessssessessssssessans
3. Nt INVESIMENE INCOME. .. .ottt bbb s bt b b bt ns s s ntenns | ensesnsns 834,715,082 |........... 940,222,457 |........ 1,218,743,699
4. Amortization of Interest Maintenance Reserve (IMR) ...14,342,286 3,834,495 ....19,909,059
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances 0N reiNSUrANCE CEARM. ..........vuiuiieieiiirieieiiisse ettt snsenss | sensessesseees 5,028,729 |............... 6,204,685 |............... 7,355,602
7. Reserve adjustments on reiNSUFANCE CEABM..........cuuiiiinireieiiiie ettt sntensens | sestessesanes (1,590,369) | ...vvoveee. (2,061,312) | evvvreee. (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 CONTACES..........ccvvuereiiirieicee e sntenas | crsssessesnend 6,006,086 5,763,437 | ..coveen 7,292,898
8.3 Aggregate write-ins for MiSCEIlANEOUS INCOME.......c.iviieiiiiieieieiissie et sessnsessessnses | crsssessesans 45,257,642 |.....cou.... 43,995,186 |............. 51,113,441
9. Totals (Lines 110 8.3)....cccevererrerereirrirereerinnne .3,864,541,198 |........ 5,265,148,539
10, DEAH DENETIES. ... vttt
11. Matured endowments (excluding guaranteed annual pure ENAOWMENLS).........coveveuiierieieirsiereieisseseseesssesseessssssesessssenss | soessssessessssanees 94,783
12. Annuity benefits .383,923,102 |...
13. Disability benefits and benefits under accident and health CONtracts............cc.cevviiieciiicicceee s | e 1,574,203
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 fUNGS...........cccvcveveeveieieieeee et | enreseias 100,491,607
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts.............cccoveveveeiieiiccsceee s [ 2,043,747837 |........ 1,914,822,673 |........ 2,673,537,618
20. TotalS (LINES 1010 19)....uuiiuierieieiiesieietiessssis ettt s s ss sttt entnsas | entanes 3,595,013,550 |........ 3,209,481,415 |........ 4,426,762,904
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........ccceceeveeees [ covveneee. 180,073,349 |...
22. Commissions and expense allowances on reinSurance asSUME.............oceveverererevrresiessesseesssessesenns ....662,779 | ...
23, General iNSUranCe EXPENSES.........c.cverereerrresssssseessessssessessesessesessnes ..59,749,559 |...
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES...........vurerirrenrirrinineneieissseesse s sessssssns | sessesssesseens 6,364,186
25. Increase in loading on deferred and uncollected PrEMIUMS.........c.ovvririnrinririeisssisees e sssssesessessssssessessessensnssens | eves 570,783)
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)....euveirereeireireseeieiseesssessesesssssssssessssssssssssessessssssessasssssessessessssssessessasssnssessassssssnssesssssessessasssnssessassanssns | sassses 3,841,292,640 |........3,432,303,183 |........ 4,727,824,169
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)...........cccoceer | covvnneee. 240,417,193 ..537,324,370
30. Dividends 10 POICYNOIAETS. ........ vttt b bbb ss et ensesnntes | nnbssesssenssssnsans 12,703 | 11196 [ 27,822
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)... 240,404,490 |... ..537,296,548
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)..........c.evrrerererienrernineerneieesseseeseesssreesssesnsnes | seesessens 135,766,723 116,757,494
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105Ses) (LiNe 31 MINUS LINE 32)......c.ovurerirriinrirrieeneineieesseseseseisessessssseessssssssssssssessesssssssssessessssssssessessnssns | sesesseses 104,637,767 |........... 382,392,845 | ........... 420,539,054
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(14,974,567) (excluding taxes of $.....8,840,396 transferred t0 the IMR)............ccocvuervvrervenernsciessesesesssessis | cvvesssinns (32,341,263)| ........... (24,993,256) | ........... (45,205,725)
35. Net income (Line 33 plus Line 34) ...72,296,504 |...........357,399,588 ..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 72,296,504 |...........357,399,588 |........... 375,333,329
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....24,168,716...........cc.cceevrrrrererrsereerssiiseiieenas | eevirerinns 223,978,077 | ......... (270,481,751) | ......... (177,084,720)
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax 2,529,297 | ... ....14,319,188
41, Change in NONAAMILEEA @SSELS.........c.ceiviiriicicieice ettt ettt b bbb s bt sse bt es s basanbenes | svssnsesanes 31,043,324 | ...........(17,498,080) | ........... (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 Transferred t0 SUMPIUS...........cccvvveeveeveereiesce e
Surplus adjustment:

BT PAIA UM,

51.2 Transferred to capital (Stock Dividend)

.(1,011,507)| ... ....(649,229)
........... (50,000,000)| ...........(80,000,000) | .........(110,000,000)
............... 1,054,755 |...............1,284,098

..11,399,400 ....85,306,731

........ 1,983,695,922 |.......1,647,431,393 |.......1,721,338,724

............. 38,189,717

2,735,981

..... 4,312,223 |...

51.3 Transferred from capital.........ccccoerverrernininsineinsssese e
51.4 Change in surplus as a result of reinsurance

52. Dividends to StOCKNOIAETS...........cccvvivevrieieeirie s

53. Aggregate write-ins for gains and losses in SUIPIUS...........cceverveeereevcinae

54. Net change in capital and surplus (Lines 37 through 53)....

55. Capital and surplus as of statement date (Lines 36 + 54)..........ccccovvrnnee.
08.301.  Contractual rider fe€ INCOME........ccvvviuerrerererieieseesee s
08.302. Interest on company-owned life insurance
08.303. Reinsurance experience refund..........ccocevveneeieresneneienns
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)...

2707, st
2702.

2703, e
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above).........
5301. Employee and agent stock option contribution..............

B302. st

5303, e
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 September 30, 2016 ofthe 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.eveiieeieiciece ettt st stessssnans | seesenees 3,179,760,204 | ......... 2,868,100,565 | ......... 3,960,891,600
2. Netinvestment income... ..981,466,767 ...1,024,716,307 ...1,345,540,166
3. MISCEIIANEOUS INCOME........ocvieiieiiiietsiete ettt s bbb s et s st s s b s st sssnse s ssntesesnsessssnseses | bessssesesnns 40,624,270 | .............. 38,634,742 | .............. 43,205,692
4. Total (LINES 1 ThIOUGN 3)....ceuieiircieisieireieiicie ittt bbbttt | chninees 4,201,851,241 | ......... 3,931,451,615 | ......... 5,349,637,458
5. Benefit and 10SS related PAYMENLS...........cocviviveieeiccece ettt s seesnans | erresaens 1,438,190,937 | ......... 1,176,076,238 | ......... 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.............ccocueeueievecurieieiicee e | ceveveians 241,595,259 | ........... 215,325,270 | ............ 297,766,186
8.  Dividends paid to policyholders
9. Federal and foreign income taxes paid (recovered) net of $.....(6,134,171) tax on capital gains (I0SS€S).............ccoevves | crrvrerreee. 165,993,320 | ....cceeve 107,540,554 ....91,855,440
10, Total (LINES 5 HrOUGN 9).....uceuirieiieeicici bbbt | antniais 1,845,792,219 | ......... 1,498,953,257 | ......... 1,997,106,884
11. Net cash from operations (Line 4 Minus LiNE 10).........cccciieieiireieiieiieie et sse s sessenes | evesans 2,356,059,022 | ......... 2,432,498,358 | ......... 3,352,530,573
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
12,1 BONAS...otieiitc et | ferieene 2,356,946,136 | ......... 1,605,577,879 | ......... 2,356,762,158
12.2 Stocks........... ....93,052,940 ....65,582,204 ..133,750,240
12,3 MOMGAGE I0BNS.......ouviuiirirriieiicrie it bbbttt | seienineaas 159,094,155 | ............ 184,759,509 | .......c.... 208,711,787
12.4 REAIESIALE. ...ttt bbbttt tnns | erininesenaa 4495925 | ... 13,166,469 | .......cc..e. 13,166,469
12.5  Other INVESLE @SSELS........ucerrireireireisie bbbttt entents | enbsentaeniaas 36,637,056 | .......cc..... 60,075,488 | .............. 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 2,650,226,212 | ......... 1,929,161,549 | ......... 2,806,013,582
13.  Cost of investments acquired (long-term only):
1301 BOMAS...eeeie et Rt nans | fenbeens 4,303,521,488 | ......... 3,940,580,625 | ......... 5,277,054,230
132 SHOCKS . vueeeereeireiee ettt sttt st ntenin | ensnesnsrens 85,620,556 | ............ 244,047,198 | ............ 339,967,936
13.3° MOMGAGE I0BNS.......oueiieeiriiiieie ettt bbbttt | seberinena 183,106,074 | ............ 102,650,504 | ............ 197,325,995
134 REAIESIALE. ...ttt ensnntnnns | ensenineieran 7,153,882 | oo 9,331,609 | ..ovvvvenee. 11,229,299
13.5  Other INVESIE @SSELS........vuieiirciiieicic et | sebersnenas 202,754,776 | ............ 154,623,410 | ..coonveee 226,534,354
13.6  MiSCEllaNEOUS APPIICALIONS..........c.ivuieeriicieiicieieieie sttt s s b s e s e snssbessnsnsennne | sbessnsesens 289,154,146 | ............ 148,704,468 | ............ 250,881,520
13.7 Total investments acquired (LINES 13.110 13.6).......cuuruuirirrirriiireireieiineseieessise st sesesssessssessesssssssesessens | essseens 5,071,310,922 | ......... 4,599,937,813 | ........ 6,302,993,332
14, Netincrease or (decrease) in contract [0ans and PremMIUM NOES..........c.everurrreererririreeneireesereseseeseeseesssseessessssssesnsses | sressesssnssees (5,241,226) | ...ovovvvnenee (5,387,120) | ..vovveneneen (7,082,481)
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LiNE 14)........ccouvieriniinirerninieesssiesessiesessssesessssensens | eveenns (2,415,843,484) | ........ (2,665,389,144) | ........ (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.coeveiveeeiciceeieccseeseeees | e 68,182,729 | ............ 215,599,111 | ....cco.. 228,026,521
16.5 Dividends 10 STOCKNOIAELS........c..cvuiuuiririeiiiireiiisce sttt | ferineeseniees 50,000,000 | ....c.cocenee. 80,000,000 | ............ 110,000,000
16.6  Other cash provided (APPHEA)..........ceerurerrirrerrireiieiireirei sttt sttt | sbsebssesenes (49,790,908) | ...cvvvvrenees 9,792,968 | ..ovovvenens 43,852,646
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ccccc........ (31,608,179 ............ 145,392,079 | ............ 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)........cccovevverecne | cevverrennees (91,392,640) | ............. (87,498,707) | ...cvcvnve 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).....vuiiiieiirieierirsse sttt sttt ssssssssessssssessessnes | sesssssessns 118,600,911 | .ooovvvnvnes 97,982,373 | ............ 209,993,551
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChANGES......ouiuuimririereiieiineiesieisssieieeest sttt ntsssnessessesssesssssessssssssensesssessenens | sressneenesss00,301,922 | vrvvinennnn 28,154,599 | Lo 104,742,244
20.0002  Transferred from long-term debt securities to other invested assets
20.0003  Capitalized INErESt.........cceveviiiirieesrie e sssssssessesssssssesesssssssessesssssssensessnsens | svvessessesenses 1,022,070 | civiiiiennnn 1,275,686 | o 1,642,212
20.0004  Securities transferred per reiNSUFANCE AQTEEMENL ........ccvuiieiriiiieiieie et s s ssse sttt ssssenas | estesssssssssessesssssssessnsns | sessesessesesssssssessessnsesses | sessessssenss 36,110,595
20.0005  Securities acquired as capital CONEMDUONS. ..........veviiiiiieieieiiissi st es e sssesssssssss s sssssssesessssessesssssnsessass | ensessessssessassessnsensessnses | oersssessessesssssssensessnsenes | sressessssenss 11,163,684
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Statement as of September 30, 2016 ofthe 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.......cc.cvucvieiee ettt sttt s et s s besss s ssnans | evsssssessssissessesnsenes 28,940,407 | oo 31,921,213 | oo 42,895,427
3. Ordinary individual BNNUIIES.............cvverermirireieriersis e essssesin | resssssssssssseeens 3,153,369,634 | ....cccovvvrvrerirnnn 2,842,840,233 | ......covvvrreinns 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 (5,058) | cvovrrrrreiiisrieieirieieins (5,058)
6. GrOUD @NNUILIES........cvocvieieciieiciee ettt st naenes | evsessssessssessessesessenes 10,252,471 | oo 11,119,637 | oo, 14,855,434
7o ABH = IOUD oot | eest e 52,399 | oo 50,813 | oo 74,489
8. A&H - credit (Group and INAIVIAUAL).........c.cuueieeierieeircereie ettt sss st sesssseees | eeseesessesesessessesssessessessastsesestessns | sresssssesssssassasssessessessasssessessantns | festsessessessassssssessastassasssestessanssnes
0. ABH = OhBT ..ot ennes | eeiinen et 5,816,231 | oo 6,460,900 | ..ooocvvrnrrrrrirrinnns 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 s | nestiensseessseneeas 3,198,410,633 | ..oovvvvvvrerrrirnne 2,892,387,737 | oo 3,959,614,678
12, DepPOSIt-tyPe COMTACES.......coucviieieeiecieieiie sttt enssses | ssbessesssssssssansesneas 11,339,119 | oo 9,642,971 | oo 12,461,000
13, TOMAl ettt ensnns | eeesteeesneseeeeens 3,209,749,752 | ..ovvvvvvrerrrernn 2,902,030,708 | .....coorvrerrirrenes 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 September 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 September 30, 2016 December 31, 2015
(1) State basis Ohio $ 72,296,504 % 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 $ 72,296,504 _$ 375,333,329
Surplus

(5) Statutory surplus state basis Ohio $ 1,983,695,922 $ 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 $ 1,083,695,922 _$ 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.

@

@

©)

4)

®)

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
46632YAC8 10,799,951 10,487,854 312,096 10,487,854 10,444,290 9/30/2016
76110HJ67 5,812,797 5,663,400 67,797 5,745,000 5,745,000 9/30/2016

Total $ 1,196,697

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

a. The aggregate amount of unrealized losses:
1. Less than 12 months $16,092,683
2. 12 months or longer 12,578,156

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $1,012,234,145
2. 12 months or longer 460,209,909

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 September 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 September 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:

09-2016 12-2015 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $101,279,745 $ 17,507,245 $ 118,786,990 $ 98223865 $ 10,777,472  $109,001,337 $ 3,055880 $ 6,729,773 $  9,785653
b. Statutory valuation allowance adjustment - - - - - - - - -
c. Adjusted gross deferred tax assets 101,279,745 17,507,245 118,786,990 98,223,865 10,777,472 109,001,337 3,055,880 6,729,773 9,785,653
d. Deferred tax assets nonadmitted 37,566,024 (23,644,298) 13,921,726 43,873,062 - 43,873,062 (6,307,038) (23,644,298) (29,951,336)
e. Sublotal net admitted deferred tax asset 63,713,721 41151548 104865264 54350803 10777472 65128275 9,362,018 30,374,071 39,736,989
f. Deferred tax liabilities 24,759,331 23,644,298 48,403,629 16,977,803 - 16,977,803 7,781,528 23,644,298 31,425,826
g. Net admitted deferred tax assets/(net
deferred tax iabilty) $ 38954300 $ 17507245 § 56461635 $ 37,373,000 $ 10777472 $ 48150472 § 1581390 $ 6729773 $ 8,311,163
(2) Admission calculation components, SSAP No. 101:
09-2016 12-2015 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Federal income taxes paid in prior years recoverable
through loss carrybacks $ 38954390 $ 17,507,245 $ 56,461,635 $ 37,373,000 $ 10,777,472 $ 48150472 $ 1581,390 $ 6729773 $ 8311163
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 274,932,189 XXX XXX 240,891,785 XXX XXX 34,040,404
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
24,759,331 23,644,298 48,403,629 16,977,803 - 16,977,803 7,781,528 23,644,298 31,425,826
d. Deferred tax assets admitted as the result of application
of SSAP No. 101 $ 63,713,721 $ 41151543  $104,865264 $ 54,350,803 $ 10,777,472 $ 65128275 $ 9362918 $ 30374071 $ 39,736,989
(3) Other admissibility criteria:
09-2016 12-2015
a. Ratio percentage used to determine recovery period
and threshold limitation amount
877% 759%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold limitation in
2(b)2 above
®) $ 1,832,881,257 $ 1,605,945,235
(4) Impact of tax planning strategies:
09-2016 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) $101,279,745  $17,507,245 $ 98,223,865 $10,777,472 $ 3,055880 $ 6,729,773
2. Percentage of adjusted gross DTAs by tax character attributable to the
impact of tax planning strategies 0% 15.9% 0% 7.5% 0% 8.4%
Net admitted adjusted gross DTAs amount from Note 9A1(e) 63,713,721 41,151,543 54,350,803 10,777,472 9,362,918 30,374,071
Percentage of net admitted adjusted gross DTAs by tax character
admitted because of the impact of tax planning strategies 0% 19.8% 0% 14.3% 0% 5.5%

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

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

Capital
Investments
Real estate
Other
Subtotal
Deferred tax liabilities

Net deferred tax assets/liabilities

09-2016 12-2015 Change
$ 135,766,723 $ 116,682,663 $ 19,084,060
- 74,831 (74,831)
$ 135,766,723 $ 116,757,494 $ 19,009,229
(6,134,171) 14,091,402 (20,225,573)
$ 129,632,552 $ 130,848,896 $ (1,216,344)

09-2016 12-2015 Change
$ - $ - $ -
24,423,821 25,161,922 (738,101)
64,436,117 61,567,820 2,868,297
46,291 66,140 (19,849)
1,295,374 1,285,641 9,733
1,474,451 1,856,647 (382,196)
2,785,505 2,172,530 612,975
6,818,186 6,113,165 705,021
$ 101,279,745 $ 98,223,865 $ 3,055,880
37,566,024 43,873,062 (6,307,038)
$ 63,713,721 $ 54,350,803 $ 9,362,918
$ 17,506,895 $ 10,777,122 $ 6,729,773
350 350 -
$ 17,507,245 $ 10,777,472 $ 6,729,773
(23,644,298) - (23,644,298)
$ 41,151,543 $ 10,777,472 $ 30,374,071
$ 104,865,264 $ 65,128,275 $ 39,736,989

09-2016 12-2015 Change
$ 1,088,897 $ 713,652 $ 375,245
3,730,094 4,013,216 (283,122)
3,538,943 3,990,802 (451,859)
15,063,312 6,505,083 8,558,229
479,624 821,045 (341,421)
858,461 934,005 (75,544)
$ 24,759,331 $ 16,977,803 $ 7,781,528
$ 23,644,298 $ - $ 23,644,298
$ 23,644,298 $ - $ 23,644,298
$ 48,403,629 $ 16,977,803 $ 31,425,826
$ 56,461,635 $ 48,150,472 $ 8,311,163
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Statement as of September 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D.

E.

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:

Provision computed at statutory rate (operations and realized gains/losses)

Permanent differences:
Interest expense
Dividend exclusion
Stock options
Company-owned life insurance
Tax exempt interest
Provision to return adjustments
Other
Total permanent differences

Timing adjustments:
Investment differences
Reserves
DAC tax adjustment
Legal services
Deferred and uncollected premiums
Accounts payable
Provision to return (primarily investment-related items)
Fixed assets
Prior years' IRS exam settlements
Other
Total timing adjustments

Other adjustments
Unrealized loss on options
FICA tax credit
Other
Total other adjustments

Federal income tax expense on operations and realized gains/losses

Gross change in deferred tax asset
Timing adjustments
Impact of non-admitted assets
Unrealized gains/losses
Software development
Credit swaps
Other
Total change in deferred tax asset recorded directly to surplus

Total statutory income tax expense

(1) The Company had no loss carry-forwards available for tax purposes.

09-2016 12-2015
$ 71,401,627 $ 175,126,506
(4,730) 50,201
(13,671) (88,953)
12,077 52,989
(1,509,278) (1,561,825)
(86,897) (717,442)
376,154 (14,393)
(52,861) (103,857)
(1,279,205) (2,383,280)
5,832,494 12,686,660
(9,287,789) (2,905,522)
2,868,297 4,912,179
442,635 15,247
451,858 348,940
82,137 328,030
1,617,732 (2,674,152)
599,839 757,051

- 548,539

657,426 (1,082,064)
3,264,629 12,934,909
56,333,695 (54,829,239)

(101,708)

13,514 -
56,245,501 (54,829,239)

$ 129,632,552

$ 130,848,896

(3,264,629) (12,934,909)
382,196 113,982
24,168,716 (17,793,358)
307,769 221,043

- (1,522,500)

46,121 (191,946)
21,640,173 (32,107,688)

$ 151,272,726

$ 98,741,208

(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 $ 120,150,930 $ 7,287,244 $ 127,438,174
2015 $ 116,739,406 $ 15,702,050 $ 132,441,456
2014 $ 157,074,428 $ 14,299,474 $ 171,373,902

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

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

(2) Tax allocation agreement — No significant change.

Federal or Foreign Income Tax Loss Contingencies

The Company does not have any tax loss contingencies for which it is reasonably possible that the total liability will significantly

increase within twelve months of the reporting date.
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Statement as of September 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 September 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 $1,052.2 million as of September 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 September 30, 2016 and December 31, 2015,
respectively. The Company held 187,000 shares of activity stock at September 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 September 30, 2016 was $1,052.2 million. The total aggregate borrowing
from the FHLB at September 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 September 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 — Leases
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 September 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 — Fair Value Measurements

A.

U.S Government and government agencies

(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 - 1,697,250 - 1,697,250
Total bonds - 1,697,250 7,629,493 9,326,743
Non-affiliated preferred stock - - - -
Non-affiliated common stock 332,736,592 3,004 209,873,588 542,613,184
Equity index call options - 434,410,069 - 434,410,069
Interest rate swaps - 14,068,473 - 14,068,473
Total assets accounted for at fair value $ 332,736,592 $ 450,178,796 $ 217,503,081 $ 1,000,418,469

All transfers between fair value levels occur at the end of each quarter. Transfers between Level 1 and Level 2 were a result of
increases or decreases in trade frequency. During 2016 there has been 1 preferred stock and 1 common stock with an aggregate of
$945,399 in fair value transferred from Level 1 to Level 2.

(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
6/30/2016 Level 3 Level 3 Net Income Surplus Purchases Sales 9/30/2016

Asset-backed securities - - - - - R
Residential mortgage-backed securities - - - - - -

All other bonds
Non-affiliated preferred stock - - - - R
Non-affiliated common stock 193,571,941 9,275,000 - (2,716,371) 7,818,018 1,925,000 - 209,873,588

Total

B.

$ 7629493 % -8 -8 -8 - % -8 - $ 7,629,493

$ 201,201,434 $ 9275000 $ - $ (2716371) $ 7818018 $ 1925000 $ - $ 217,503,081

(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 September 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 $ 37,315,753  $ 34,804,831 $ 1,145340 $ 28,530,830 $ 7,639,583
States, municipalities and
political subdivisions 3,950,154,580 3,633,377,981 - 3,918,299,697 31,854,883

Foreign government 13,423,510 11,346,154 - 13,423,510 -
Residential mortgage-backed securites 2,523,566,139 2,287,462,691 - 2,351,179,866 172,386,273
Commerical mortgage-backed securites 1,487,622,441 1,415,513,313 - 1,458,257,352 29,365,089
Asset-backed securities 4,162,664,609 4,125,173,569 - 3,759,483,762 403,180,847

All other bonds 13,968,324,202 13,153,153,112 9,044,840 13,322,206,699 637,072,663
Total bonds $ 26,143,071,234 $ 24,660,831,651 $ 10,190,180 $ 24,851,381,716 $ 1,281,499,338
Non-affiliated preferred stock 57,780,213 55,355,039 17,896,962 26,184,210 13,699,041
Non-affiliated common stock 542,613,184 542,613,184 332,736,592 3,004 209,873,588
Mortgage loans 911,217,000 903,803,747 - - 911,217,000
Equity index call options 434,410,069 434,410,069 - 434,410,069 -
Interest rate swaps 14,068,473 14,068,473 - 14,068,473 -
Policy loans 110,203,336 110,203,336 - - 110,203,336
Total financial assets $ 28,213,363509 $ 26,721,285/499 $ 360,823,734 $ 25,326,047,472 $ 2,526,492,303

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 September 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 September 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 September 30, 2016 ofthe 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 September 30, 2016 ofthe 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: $ 119,948,611
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] No[ ]
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 257,542,569 275,681,471
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 17,238,173 17,266,877
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 274,780,742 $ 292,948,348
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:

67112PAAG SYNERGY 1608 10.00 08/30/2020; 68764WAAQ SYNERGY 1657 10.00 08/30/2020
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Statement as of September 30, 2016 ofthe 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... ..96,647,221
1.13  Commercial mortgages ....807,156,526

114 Total MOrtgages iN JOO STANMING........c..euirrreuiererrireieerereeseeeisse et ses e es st s e s s a8 s e re ettt G 903,803,747

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 903,803,747

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 September 30, 2016 ofthe 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 September 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COM
SCHEDULE 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......cccvveneeneneseneineinsessessessesssensenseenseenneeAL [ Lo | 0000000 285,130 | 1100 76,291,180 | o0 79,222 | s | e 76,655,532
2. LAK L SOOI ISP 1,187,340 |...
3. ANZONA....iceneseeeeesesesssssssssssseene AL il | 626,368 | ........32,536,150 | ooviiiernen.5,500 [ | e 33,168,018
4. ATKANSAS.......ccerireeneesneeensseenssssseessneen AR [ Lo | 211,164 | 014,884,991 | 4804 | | e 15,100,559
5. California.... 261,411,368
6. Colorado........cocuevninernererniinenerneneneneessnenenenssnennennenensCO [l | 000 349,332 | 1.010.29,195,138 | covviveeren 97,567 | oo | e 29,642,037
7. Connecticut LTl | e ,869, [ESTRRROTO ISR 46,338,956 | ..
8. Delaware............ . ,089, [STSSTRURTORONPUR UPUROPPIORRORNRPIOTIN ISPV 26,162,134 |...
9.  District of Columbia . vt | e | e 2,279,227 |...
10.  Florida.......ccovevnnee WFL| el | 2,520,434 | .. ,128, . ....264,976,429
11.  Georgia.. . el | 1,101,419 | 275, SRR [P 67,476,186
12. i GHE L ] 262,992 | 813, FSTSTOTPTRRTRTON OTRTRPIRN ISP 14,076,076 | ..
13. .. D el | 120,941 | ,346, . (ST IOV 15,469,185 | ...
14. inois. cell |l | 11,058,283 | ,269, . (SO ISP 95,455,313
15. JANA....cooevoercrerrennenenenenensnsnsssssssssessesesenned N b | 299,164 | e, 92,223,981 | .ovorirere 182,466 | ..o | e 92,705,611
16, 1OWAL..coocececrecerecsesrsenssnsesesssesesesessenseneneneed A Ll | 149,232 | 31,036,639 | .ovoveere 171,252 | s | e 31,357,122
17, KaNSaS.....oovveeneenerneinsrnernsenssnssnssnsesessessessesnesnennnenencKS [l | 215,328 | e 24,987,903 | ............. 216,557 | oo | e 25,419,789
18, KentUCKY.....ccovevererrcrncecrnennerncnnsesssnisnsssssssssnseneene KY [l | . 246,068 | ... 41,656,676 42,387,999 | ..
19, LOUISIANG......cooverrereereeneeneineeseessesssessseesneessessneniessnssnssonenes LA Ll | 311,092 | 89,807,690 90,120,324 |...
20, MaiNE.....ovnerrnenrneneneneeseeneesenseeensensnesnesnesnesonee ME Lol | i 126,489 | e 13,131,843 | oo 7,668 [ [ 13,266,000
21, Maryland........oocovenencnnencnenecnenenenenenenesennesMD Lo Lo | 805,521 | e 49,782,921 | ..o [ e [ 50,588,442
22. Massachusetts... . ceevcbe | e .637,669 | .. 54,795,308 | .... . ettt | e 55,439,423
23.  Michigan......... WML | 384,338 ,888, ....126,284,550
24.  Minnesota.. . cvevecbe | e 418,559 | L 2217, [STROURIRIOR VN 53,647,557 | ..
25.  Mississippi.. . vl | 199,893 | ,000, SRS (R 17,210,425 | ...
26.  Missouri...... . 432,762 | ...... ,320, . ....281,961,057

27. Montana.
28. Nebraska....

30, New HampShire.......covrereeinineeeseseeeseesesese s
31.  New Jersey....
32. i
33.
34. M@, 201,148 | ...... ,590, ....129,049,186
35.  North Dakota.. ND b | 47,857 | 697, ST 12,745,193
36. Ohio........... X 685,664 | ...... 657, ....157,406,437
37.  Oklahoma... . 509 | . SRR ISR 9,815,614 | ..
38.  Oregon....... . 815 | . ,543, ISUTURIRTRRRRTRN ISP 43,763,485 | ...
39, Pennsylvania...........cccceveeeeneesicssneesssessseessssssnnenenes PA | el | 11,382,815 | . 229,977,220 231,396,957
40.  Rhode Island..........ccccovrrrnrnrnninrncnnrnennnenessssnsisssseneneee Rl el | i 77,790 | e 18,775,300 | wovevvvereene 843 | s | e 18,857,533
41, South Carolina . vl | .. 545,108 | . s | s 63,909,951 | ..
42.  South Dakota.. . ...56,080 | .......... , SR (SR 3,732,098 |...
43.  Tennessee. JING L ] 568 | ... ,300, . ISR ISP 91,349,744 | .. .
44,  Texas..... IX e | 079 | ... /485, . ...116,017,167 | .. 293,081
45, Utah.... WUT b | 951 | e ,835, .56, ISR 37,044,706 | .. .101,301
46.  Vermont J57 | 509,197 | o 10,608 | oo | e 6,564,562
47.  Virginia ,190,510 | ........ ,979,939 | o198, 714 | | e 65,369,163
48.  Washington . 480 | ... ,528, . SR (SN 74,153,203 | ..
49.  West Virginia.. . A47 | . ,569, , oo | s 16,682,417 |...
50, WISCONSIN......cvivreeeeercteteecteies et ees s sesse e en e ass et snaeens 638 | ........ 63,492,867
51, WYOMING...rviirrrnrreineneineireirenineineerseseesnesneeseesnssssssssssssenennes WY |l | i 33,662 | e 3,933,328
52.  American Samoa
53.  Guam............
54.  Puerto Rico.....
55.  US Virgin Islands.......
56.  Northern Mariana Islands...
57. Canada.....ccooenrunnee. A2, e |+ .
58.  Aggregate Other Alien .OT].... 1,419,257 | ... L0 .. .0
59, SUBIOAL....ceuececiee e . ...3,163,622,105 | .......... S5764,7TT | oo .3,200,117,706 | ...... 11,339,119
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 \ , 848 |
94.  Aggregate other amounts not allocable by State... XXX .0
95.  Totals (Direct Business)..... XXX
96. Plus Reinsurance Assumed... XXX
97.  Totals (All Business)........... XXX .3,207, 645 036
98. Less Reinsurance Ceded..........cccocnuvrennee. XXX 121,947,635 | 28,337 | 15,849,373 | | 27,825,345

99.  Totals (All Business) less Reinsurance Ceded.. .3,179,819,691

. Summary of remaining write-ins for line 58 from overflow page... |....

58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).........
9407, ot en
9402, oot en
9403, bbb en
9498. Summary of remaining write-ins for line 94 from overflow page... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(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.
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Statement as of September 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
GAl 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 September 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

Charleston Harbor Fishing, LLC SC 81-3737639

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. TX 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 September 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, Compafiia de Seguros, S.A. de C.V. * MEX
| Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
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
GAIC Alloy, Inc. OH
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. X 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ TX 31-0974853 38024
Great American Lloyd's, Inc. TX 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
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Statement as of September 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) *
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 September 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) *
Marketform Hong Kong Limited...........c.ccccvcueininerninne Neon Holdings (U.K.) Limited Ownership......... ...100.000 |American Financial Group, Inc........ | ..ccccovueue.
. |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............. S .... | Neon Holdings (U.K.) Limited... . |Ownership......... | ...100.000 | American Financial Group, Inc
. | Sampford Underwriting Limited.. . |Neon Holdings (U.K.) Limited... . | Ownership. ...100.000 | American Financial Group, Inc
. | Great American Financial Resources, Inc.. . | American Financial Group, Inc............. ... | Ownership. .| ...100.000 | American Financial Group, Inc........
AAG Insurance Agency, INC........ccoevvvrvierneenesrennnenns Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc........
Ceres Group, INC........ceveecenemcreineieeesserereessins Great American Financial Resources, Inc........... Ownership......... ...100.000 |American Financial Group, Inc........
. | Continental General Corporation .. | Ceres Group, Inc ... | Ownership. ...100.000 | American Financial Group, Inc
. | QQAgency of Texas, Inc..... .. | Ceres Group, INC......coveveereenirirceneens ... | Ownership. ...100.000 | American Financial Group, Inc
. | Great American Advisors, Inc............. .. | Great American Financial Resources, Inc . | Ownership. ...100.000 | American Financial Group, Inc .
Great American Life Insurance Company...........cc.cc...... Great American Financial Resources, Inc........... Ownership......... ...100.000 | American Financial Group, Inc........
Aerielle IP Holdings, LLC Great American Life Insurance Company........... Ownership......... | ... 62.500 |American Financial Group, Inc........

98-0431601.. | ..
06-1356481.. | ..
31-1422717..
34-1017531..
47-0717079.. | ..
34-1947042.. | ..
31-1395344.. | ..
. 113-1935920..
45-2969767..
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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.
81-3737639.. Charleston Harbor Fishing, LLC Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, INC........ | ..ccoceenee.
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... .. | Great American Life Insurance Company........... | Ownership. ...100.000 | American Financial Group, Inc
45-5565693.. GALIC - Sorrento, LLC......c.cueeviereinirireireireieieireineens Great American Life Insurance Company........... Ownership......... | ..... 65.000 | American Financial Group, Inc........
31-1391777.. GALIC Brothers, INC..........cccvireiereiririesiceinisieinins Great American Life Insurance Company........... Ownership......... | ... 80.000 |American Financial Group, InC........ | .o
45-1144095.. GALIC Pointe, LLC Great American Life Insurance Company........... Ownership......... | ..... 65.000 | American Financial Group, Inc........ -
26-3260520.. Manhattan National Holding Corporation..................... Great American Life Insurance Company........... Ownership......... ...100.000 | American Financial Group, Inc........
. |45-0252531.. | .. . | Manhattan National Life Insurance Company. .| Manhattan National Holding Corporation..... . | Ownership. ...100.000 | American Financial Group, Inc
.. 152-2179330.. | .. . | Skipjack Marina Corp.........ccceeverrrvrrennn. .. | 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........ .
.............. cererenenns | 27-3062314.. Agricultural Services, LLC.........ccovvvervinirrerrerniineinns Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, Inc........ | .cccccvvenee.
0084...... American Financial Group, INC.........cccccouvene. 35351... |31-0912199.. | cvoevvrerrrins e [ e American Empire Surplus Lines Insurance Company... |DE............ A Great American Holding, INC........cccccvvvvveineenn. Ownership......... ...100.000 | American Financial Group, INC........ | .cccocvenee.
American Empire Surplus Lines Insurance
0084...... American Financial Group, INC.........ccccvuuenee 37990... | 31-0973767.. | cvoeeeeerreereens [ cererrerrreieines [ e American Empire Insurance Company...........cc.ccoceveeee. (O] A Company Ownership......... ...100.000 | American Financial Group, INC........ | .cccoceenee.
.............. 59-1671722.. American Empire Underwriters, Inc............cccccocveveeeee | TXeovoeeeeeer. | NIAL.............. | American Empire Insurance Company................ | Ownership......... | ...100.000 | American Financial Group, Inc........ |..ccccec.....
.............. GAl Australia Pty Ltd Great American Holding, Inc.............c.ccceeevnnee.. | Ownership......... | ...100.000 | American Financial Group, Inc........ |..ccccovnne.
.............. AA-1784136. Great American Intemational Insurance Limited........... Great American Holding, Inc Ownership......... | ...100.000 | American Financial Group, InC........ |.ccccovuuee.
0084...... American Financial Group, Inc... .| 73-0556513.. | .. . | Mid-Continent Casualty Company................. IR 1 1.9 ... | Great American Holding, Inc.... .. | Ownership. ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc... . |73-1406844.. | .. . | Mid-Continent Assurance Company .. | Mid-Continent Casualty Company... . | Ownership. ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc... .| 38-3803661.. | .. . | Mid-Continent Excess and Surplus Insurance Company . |Mid-Continent Casualty Company... ... | Ownership......... | ...100.000 |American Financial Group, Inc........
.............. 30-0571535.. Mid-Continent Specialty Insurance Services, Inc.......... Mid-Continent Casualty Company...................... |Ownership......... | ...100.000 |American Financial Group, Inc........
0084...... American Financial Group, Inc. .| 73-0773259.. Oklahoma Surety COmpany..........ccooeveeveeenneneeinnens Mid-Continent Casualty Company................ce.... Ownership......... ...100.000 | American Financial Group, INC........ | .cccoveenee.
0084...... American Financial Group, Inc. . 195-2801326.. Republic Indemnity Company of America............c.c...... Great American Holding, INC........cccccvvvvvviinnenc. Ownership......... ...100.000 | American Financial Group, INC........ | .cccocrenee.
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if Publicly Board, If Control is
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0084...... American Financial Group, Inc. .. |43753... | 31-1054123.. Republic Indemnity Company of Califomia................... Republic Indemnity Company of America........... Ownership......... ...100.000 |American Financial Group, Inc........ | ..ccccovueue.
59-1683711.. |.. . | Summit Consulting, LLC .. | Great American Holding, Inc. .. | Ownership. ...100.000 | American Financial Group, Inc
59-3385208.. Heritage Summit Healthcare, LLC..........cccccovveiriennnns Summit Consulting, LLC . | Ownership......... ...100.000 | American Financial Group, Inc........ |..ccevuuee.
59-3409855.. Summit Holding Southeast, INC..........ccccovviienieinnnn. Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc........ |..cccovueee.
0084...... American Financial Group, Inc. 10701... [59-1835212.. Bridgefield Employers Insurance Company.................. Summit Holding Southeast, Inc Ownership......... ...100.000 | American Financial Group, Inc........ |..cccevuuee.
0084...... American Financial Group, Inc. 10335... [59-3269531.. Bridgefield Casualty Insurance Company...........cccc...... Bridgefield Employers Insurance Company......... Ownership......... ...100.000 | American Financial Group, InC........ |.ccccevveee.
0084...... American Financial Group, Inc... 16691... [31-0501234.. | .. . | Great American Insurance Company..... . | American Financial Group, Inc................. .. | Ownership. ...100.000 | American Financial Group, Inc
.......................................... 45-2969767.. | .. . | Aerielle IP Holdings, LLC............... .. | Great American Insurance Company... . | Ownership. .....37.500 | American Financial Group, Inc
26-4391696.. | .. . | Aerielle, LLC......oovvrverrrrieicirins .. | 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.............c.ccvuereinirnenas Great American Insurance Company.................. Ownership........ | ..... 80.000 | American Financial Group, Inc........
25-1754638.. | .. . | Brothers Pennsylvanian Corporation...... .. | Brothers Property Corporation..... ... | Ownership. ...100.000 | American Financial Group, Inc
59-2840294.. | .. . | Brothers Property Management Corporation.. .| Brothers Property Corporation..... . | Ownership. ...100.000 | American Financial Group, Inc
20-4498054.. | .. . | Crescent Centre Apartments..................... .. | Great American Insurance Company... . | Ownership. ...100.000 | American Financial Group, Inc
31-1277904.. Crop Managers Insurance Agency, Inc.........c.cccoouuene. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........
31-0589001.. Dempsey & Siders Agency, Inc. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........
31-1341668.. | .. . | Eden Park Insurance Brokers, Inc...... .. | Great American Insurance Company... Ownership ...100.000 | American Financial Group, Inc
. | El Aguila, Compafiia de Seguros, S.A. de C.V.. ... | Great American Insurance Company....... ... | Ownership ...100.000 | American Financial Group, Inc
................ . | Financiadora de Primas Condor, S.A. de C.V. .| El Aguila, Compaiiia de Seguros, S.A. de C.V.... | Ownership......... | .....99.000 | American Financial Group, Inc.
39-1404033.. Farmers Crop Insurance Alliance, InC...........cocovvvvrees | KSuoireievies [NIALcoinnae Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........ | .cccouenee.
13-3628555.. FCIA Management Company, INC........cccccovvevrenneniecne |[NY oo [NIAL e Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........ | .cccourevnee.
..................... Foreign Credit Insurance Association..............cccceveene seeeeeeenee. | Great American Insurance Company.................. |Management..... | ................. | American Financial Group, Inc........ |3...........
47-5618395.. GA Key Lime, LLC......ccovvvvvvvererenevenrenenereeneneenenee | OHevcece [NTAL Great American Insurance Company................. Ownership......... | ..... 50.000 |American Financial Group, Inc........ Y-
81-0814136.. | .. . | GAI Mexico Holdings, LLC. .. | Great American Insurance Company... Ownership. .1...100.000 |American Financial Group, Inc
31-1753938.. GAl Warranty Company..........ccoeeveeeeereeereereenenererneens | OHevviecnce [NIAcs Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC........ | ..ccoceenee.
31-1765544.. GAIl Warranty Company of Florida............cccececsuvevveees | FLoieens [NIAL GAIl Warranty CoOmpany..........c.ccoevueuernireeeennnnns Ownership......... ...100.000 | American Financial Group, Inc........ |.ccccovuueee.
..................... GAIl Warranty Company of Canada Inc. <eveeeennenn. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ |..cccco....
GAIC AlIOY, INC v Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc........
45-5565693.. | .. . | GALIC - Sorrento, LLC... .. | Great American Insurance Company... Ownership......... | ..... 35.000 |American Financial Group, Inc
45-1144095.. | .. . | GALIC Pointe, LLC......... .. | Great American Insurance Company... Ownership......... | ..... 35.000 |American Financial Group, Inc
61-1329718.. |.. . | Global Premier Finance Company. .. | Great American Insurance Company... Ownership......... | ...100.000 | American Financial Group, Inc........
.............. cerereenenes | 14-2693636.. Great American Agency of Texas, INC..........c.coureererenne cverereenenne | Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc........ | .cccccvvenee.
0084...... American Financial Group, Inc. . |95-1542353.. Great American Alliance Insurance Company.............. |OH..ccooooe [ 1A Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, INC........ | .cccocvenee.
0084...... American Financial Group, Inc... .1 15-6020948.. | .. . | Great American Assurance Company............ . | Great American Insurance Company... Ownership ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc... .161-0983091.. | .. . | Great American Casualty Insurance Company.. . | Great American Insurance Company... Ownership ...100.000 | American Financial Group, Inc
................................................................ 31-1228726.. | .. . | Great American Claims Services, INC........c.ccocvverrennee .. | Great American Insurance Company... Ownership. ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc. . | 36-4079497.. Great American Contemporary Insurance Company..... [OH............ [IA...coccoies Great American Insurance Company................ Ownership......... ...100.000 | American Financial Group, Inc........ |..cccevuuee.
0084...... American Financial Group, Inc. . 131-0954439.. Great American E & S Insurance Company..........cccoeee. [ DEcociiices [TAuiiiiiins Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, InC........ |.cccevvene.
0084...... American Financial Group, Inc. . 131-1036473.. Great American Fidelity Insurance Company................ | DE.o.cooecee [ 1Auiiiiiiiiinnns Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, INC........ | .cccovvvnee.
31-1652643.. Great American Insurance Agency, Inc..........cccoeeeeeveee |OHuvevcvecoo [NIALie Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, INC........ | .cccovvrne.
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........
0084...... American Financial Group, Inc. . 131-0974853.. Great American Lloyd's Insurance Company.........ccccce. | TXuoouveuovons [HAuiiiiiiiiiinne Great American Insurance Company.................. Other.....ocvevees e American Financial Group, Inc........
........................ 31-1073664.. Great American LIoyd's, INC.........cccoerereirirerrinrininnee cveeeenenne | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ | ..ccccovueue.
........................ 31-0856644.. Great American Management Services, Inc.................. cvvereenenne. | Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, Inc........ | ..cccovueue.
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0084...... American Financial Group, Inc. .. | 38580... | 31-1288778.. Great American Protection Insurance Company........... Great American Insurance Company.................. Ownership......... ...100.000 |American Financial Group, Inc........ | ..ccccovueue.
................................................................ 31-0918893.. | .. . | Great American Re Inc . .. | Great American Insurance Company... Ownership. ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc . 131-1209419.. Great American Security Insurance Company.............. Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........ |..ccevuuee.
0084...... American Financial Group, Inc. . 131-1237970.. Great American Spirit Insurance Company Great American Insurance Company.................. Ownership......... ...100.000 | American Financial Group, Inc........ |..cccovueee.
.............. AA-1120817. Insurance (GB) Limited..........ccoooevirirriienirieiriienns Great American Insurance Company.................. | Ownership......... | ...100.000 | American Financial Group, InC........ |..ccccouu..
59-1263251.. [ .cvvveeerieinins [ | cereerneese e Key Largo Group, INC.........ccoeviieiniiinneneenneieisienenns Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, InC........ |.ccccevveee.
34-160739%.. |.. 0001301106 NASDAQ............ | National Interstate Corporation.............. .. | Great American Insurance Company... . | Ownership......... | ... 51.000 | American Financial Group, Inc
34-1899058.. [ ...cvvvverirevnns v | e . | American Highways Insurance Agency, Inc... .| National Interstate Corporation.... . | Ownership. ...100.000 | American Financial Group, Inc
31-1548235.. | .. . | Explorer RV Insurance Agency, Inc........ .| National Interstate Corporation ... | Ownership......... | ...100.000 | American Financial Group, Inc
98-0191335.. Hudson Indemnity, Ltd.........cccoovvrnrnieencreienns National Interstate Corporation.............ccceeeveee. Ownership......... ...100.000 | American Financial Group, Inc
66-0660039.. Hudson Management Group, Ltd National Interstate Corporation...........c.ccceerereeee Ownership......... ...100.000 | American Financial Group, Inc
34-160739%6.. | .. . | National Interstate Insurance Agency, Inc ... | National Interstate Corporation............ ... | Ownership......... | ...100.000 | American Financial Group, Inc
B I IR I ... | 36-4670968.. | .. . | Commercial For Hire Transportation Purchasing Group .. | National Interstate Insurance Agency, Inc .|Management..... |....ccccorrrnnne American Financial Group, Inc
0084...... American Financial Group, Inc... .1 34-1607395.. | .. . | National Interstate Insurance Company.............cccc...... . | National Interstate Corporation................ ... | Ownership. ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc 11051... [99-0345306.. National Interstate Insurance Company of Hawaii, Inc.. National Interstate Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc
.............. 43-1254631.. TransProtection Service Company National Interstate Insurance Company.............. |Ownership......... | ...100.000 |American Financial Group, Inc
0084...... American Financial Group, Inc... 41106... |95-3623282.. | .. . | Triumphe Casualty Company..... . | National Interstate Insurance Company... Ownership ...100.000 | American Financial Group, Inc
0084...... American Financial Group, Inc... 21172... | 86-0114294.. | .. . | 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.............ccceovnee. Ownership......... ...100.000 | American Financial Group, INC........ | .cccouenee.
871850814... PLLS Canada Insurance Brokers Inc..........cccorevrvrennn Great American Insurance Company.................. Ownership......... | ..... 49.000 | American Financial Group, INC........ | .cccovvvnee.
31-1293064.. Professional Risk Brokers, INC............cccovrevvcenieineinenns Great American Insurance Company................. Ownership......... ...100.000 | American Financial Group, INC........ | ..ccoceenee.
31-0686194.. One East Fourth, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, INC........ | ..ccoceenee.
31-0883227.. | .. . | Pioneer Carpet Mills, Inc. .. | American Financial Group, Inc. .. | Ownership. .1...100.000 |American Financial Group, Inc
31-1119320.. TEJ Holdings, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, INC........ | ..ccoceenee.
31-0728327.. | oo [ | e Three East Fourth, INC.........cooovveiivciiicceecccee, American Financial Group, InC...........c.c.cccceevne. Ownership......... ...100.000 | American Financial Group, Inc........ |....ccc......
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 September 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. 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 900O0O0O0 3 =« * 6 3312 2 016 447 0000 3 =
* 6 3 312 2 016 3 650000 3 =« * 6 3312 2 016 44380000 3 =
* 6 3 312 2 0164450000 3 =« * 6 3312 2 01644 90000 3 =
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Statement as of September 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Interest rate swap collateral reCeIVabIE............c.ocueievcviecieese e essesessenes | erresesneenns 14,063,806 |......ccoovervrrrererisriens | cerrernnnnnn 14,063,806 | ... 14,096,957
2505. Inventory and prepaid assets on real estate holdings... ...2,423,281
2506. ACCOUNES TECEIVADIE. .......oucvreeiriietei ittt
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 1,649,768 | ...cvvvereeereeresieeieis
2597. Summary of remaining Write-iNS fOr LINE 25........cu. ittt bbbttt | brensesssssnssenessine 1,649,768 | 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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Real Estate
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. ..........cvuiiireiieicice ettt b bbb ss et | Hsbessessssessessessssessessessntessesntenses | sebssessssssesses e b astes e bt en s st nans
2.2 Additional investment made after acquisition. 7,153,882 | ..... ...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 (loss) on disposals............ 2,636,605 | ..... .6,159,366
5. Deduct amounts received on disposals............ccceerierenriinnens . 4,495,925 | ... ...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...........cccvvieiricieieiiie sttt s e s b s st et ss e s s snsssesensnsesns | sbnsesessnsesssanserennseaan 2,297,872 | oo 3,033,253
9. Book/adjusted carrying value at end of current period (LiNes 142+3+4-546-T-8)........ccccererrirrerieriinrineissesesssssssssssssies | svesessssesesssssssesens 88,180,041 | .overeveereeie 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 88,180,041 | ..covvveriicrcrircias 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 160,773,316 | .cooveericrerees 127,914 473
2.2 Additional investment made after aCUISIION............cccucviiieieiicsieeee et | sbtesnssssessesssesaesans 22,332,758 | ..oovvererieierrinnd 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.......cucveiiieiecieci ettt bbb bbb bbb bbbt b st en st nsessesans | suebsesssssssessesssbenses e banes 122,454 | 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 159,094,155 | ...c.cvvvvevveree 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 903,803,747 | .ovoevivrireieinen 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, Subtotal (LINE 11 PIUS LINE 12).....vuiriererieiiecissieis i ssesssses st sse st st ssssssssessasssnssessessesssnssessessssssssessesses | sssssssssessssssessassanes 903,803,747 | ..o 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 903,803,747 | .oovovveeeien 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 94,457,870 | ..ooeverceeiee 81,389,017
2.2 Additional investment made after aCQUISIION.............c.cvuvveicuiieieicees ettt ssesnes | eresessesaesessesaesaes 108,296,906 | ......ccovvevrerecrnne 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 (JECIBASE)...........cvvueveicriieie ettt ses et ss s sssss s s sttt st s s tsssssssasssssansenas | avsessssessessesassssesenns 11,048,771 | 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............. 36,637,056 | ..... ...93,622,928
8. Deduct amortization of premium and depreciation.................... 18,831 |
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)... 426,286,727 | ..... 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).... 426,286,727 | ..... .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.cuiuiiueiciiieie ettt sasntenas | snsesessstessesensnes 4,389,142,045 | ......cvvvvrennn 5,617,022,165
3. ACCTUAI OF QISCOUNL........cviieiricieie ettt bbb n st ensetns | antessesastessessnsensasses 53,703,329 | oo 96,158,701
4. Unrealized valuation iNCrEASE (ABCIEASE)..........evuurerruuerrieeirresieeeeesesseessessess st ees st se st ses et ess s ess st s e st st essebsnssns | festssssssassssssssnssnnes 63,945,760 | ....oveveererriiieines (49,234,417)
5. Total gain (I0SS) ON AISPOSAIS...........ccrveiiririiieiiiceete ettt bbbt s e b st s s ssesssssbesssesessnnsenes | sosebessssesessssesesssnaas 36,136,157 | oo 42,021,903
6. Deduct consideration for bonds and Stocks diSPOSEA OF...........c.cvuiiuiiiiciiicce et | esresesestes s esaenes 2,449,999.076 | ..coovvvvvveeeeeen. 2,490,512,398
7. Deduct amortization Of PIEMIUM...........c.cceeiieiriceeee sttt et bbb b bbb b b st et s et b s s be b ssesesans | sbssebessnsesessnsesesnseaas 2,556,632 | ..o 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..........ccouevivirireiiieeeirceece e sssesesens | cvreresssssesssseaessssenas 60,597,830

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). 25,534,482,342

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 25,534,481,342
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Statement as of September 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

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
1. NAIC T ()it st ss st sssesssnsnss | sessessasssnssnens 17,240,478,997 | ...ooovvvvrnns 1,706,200,657 | ...ccvvevrrrerennee 1,565,206,209 |.....cccvvvvrrrrennee. (100,922,051) | voovvvverrrrenes 16,870,200,568 | ........ccovvnnee. 17,240,478,997 | ....ovvvvrnnn 17,280,551,39% | ..coovvvvvvrne. 16,255,519,883
2. NAIC 2 () .vereeermeerereeseeeseesseeessessssesssesssssesssssssessssssssssssssssssssessesssnsssns. | cesssssssmsessssenns 6,313,405,396 | ....cveorrrrerrrernns 462,596,829 | .....vvorirrrrirens 50,404,371 | oo 88,410,395 | ..oovereveerenenne 6,119,571,055 | ..oovovvrerrerenne. 6,313,405,396 | .....oovrvrrrrernnn 6,814,008,249 | ......coovverrerenne. 5,897,949,859
3. NAIC 3 (@) evereeerreseresesieesseri st sss sttt st | seeessiens st 454,906,467 | ....oovvercrirerrirenens 5,290,362 | ..vooevererireirienens 52,559,769 | ...oovererrrrireriinn 27,788,677 | ..o 594,239,583 | .....ovvrirrrirerinns 454,906,467 | .....coooerrrereinnns 435,425,737 | oo 504,551,013
4. NAIC 4 ()-rereeeerrrireeererieresiesiseesi et | eresesenesnene s 148,817,716 | ..ovvercvrerreirinn 4,695,215 | ..o 16,992,526 | ...ooovverrrirririeninns 4,329,586 | ...ccoovvrirrrrienenn 184,477,913 | .o 148,817,716 | ..o 140,849,991 | ...covovvvrrerrinnns 143,340,381
5. NAIC 5 ().vereeererrreereerieeesseiressesssesssssessesessessssess s sesssesssssssssnesens. | sosesessesssnnesssesesnns 35,743,424 | ... 133,784 | oo 1,920,340 | .oooveveeeererernenns (3,974,841) | ..oovvverrrrieenne 50,821,557 | ..ovvveevrirrerienenne 35,743,424 | ... 29,982,027 | ..o 32,304,964
B, NAIC B (). euerceeerrereerneirresereseseeseiesssssseesssessssessessssssessessssessessssssessesssnssns | sessssessssssssssssassases 25,811,250 | .o 99,805 | ..o 8,184,516 | ..o 2,593,072 | .o 26,194,794 | .o 25,811,250 | .o 20,319,611 | .o 25,953,082
7. TOtAl BONGS......ooceeeiiecieisenisesesssessssessess s ssssssens s ssssssssssssnssssnsssnes | cessssssnssssssees 24,219,163,250 | ...ooovrrriiiinnns 2,179,016,652 | ....coovvvrnirernnes 1,695,267,731 | oo, 18,224,838 | ...oovvveriinn 23,845,505,470 | ....ovvvervcrinnes 24,219,163,250 | ....covcrrireenne 24,721,137,009 | ...oovvvrivirnnas 22,859,619,182
PREFERRED STOCK
8. INAIC Tttt | seesi et | e 10,000,000 | ..oovvrmrrerrererirreireeseeseennes | e 1B | veereeirerieeisresieseses s | eeesnssiesss st | e 10,000,016 | ..oveorrrerreeerriereinerireseenenns
0. NAIC 2.ttt | sressent et en s snen 30,869,990 | ..vuvoereeririeireireieeeeeinnnn | et asenns | ereeee et steene 1,338 | oo 35,868,537 | ..ovovrveeieiririeine 30,869,990 | ..covvvvrireiiiriienns 30,871,328 | ..o 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 | ..ooevereermcrrieeeinns 1,000,000 | ..ocvormverrrrrceenenes 1,000,000
110 NAIC sttt | sestseess et 21,116,201 | cooooereeecereeriecienieeeienes | et 7,832,506 |...cvorreererireeriereseeniseeseenins | eeeesenseeseseennns 21,116,201 | oo 21,116,201 | .oovvercveerecennne 13,483,695 | ...oovvvercrrieciienns 13,920,256
12, INAIC Bttt | eeees bRk | SERe R RS R bRt | HEeeRt Rt st nen | HeeeR R RSt | ekt R bRt R e | Hieeet Rt | ettt (0 RN
13 INAIC Bttt es st s st n s | 18EEE LRkt E et | SEEEeeeE et Rt | HEteeeE Rttt en s | SereEteenE ettt | ceftneE ettt n e | Eeeee gttt | chtent et 0 [
14, Total Preferred SIOCK..........oririrrereieireinrieeseessesseeesseesessessssessssssssssssnens | sessssssssssssssssssssenns 52,986,191 | .o 10,000,000 | .oovieirnienieriennens 7,632,506 | .o 1,354 | 57,984,738 | .o 52,986,191 | .o 55,355,039 | ..o 55,634,622
15.  Total Bonds and Preferred SOCK........courrrrireinimenseressnssssessssesssssssensnns | seresssesssssess 24,272,149,441 | .o 2,189,016,652 | .....ccoourirernnes 1,702,900,237 | ..ooovveevcrirnrieenes 18,226,192 | .oooovvvvriiis 23,903,490,208 | ......cccovvrennes 24,272,149,441 | ..o 24,776,492,048 | ......ccccovvvrnnes 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§.....60,305,360; NAIC2§.......... 0; NAIC3S.. 0; NAIC4S... 0; NAIC5S....... 0; NAIC6S....... 0.




Statement as of September 30, 2016 ofthe 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

60,305,360 60,305,360 | ...vvnrirriiririeas 251,548 | oo

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..........coiuiiieieiiiieieese e sns s nsanes | sressessessssessessesaneen 2,683,200,771 | ovveverererrierennns 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.............ccceueiiiirireiiriieiiee et bbbt s s tebenns | sbssebessstesessnaesesas 2,828,362,900 | ...cccvvvrirerriirinns 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+5-6-7+8-9)..........cccocvvverrirerierierreeeieseeseesssens | ceerrerieisssesee s esassens 60,305,360 | .covevrererrireririreinns 205,471,189
11. Deduct total NONAAMItIEA BMOUNTS...........vuuiiiiiriiiri b | E6eEEf R bbbkttt | enb sttt
12. Statement value at end of current period (Line 10 mMINUS LINE 11)......cviviierciiieieiesieiisissieteseesesssssesssssssssssenssssssensens | svssssessssssessesssonsesenss 60,305,360 | ..cooovveriierirircinan 205,471,189
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Statement as of September 30, 2016 ofthe 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 245,975,586
3. Unrealized valUuation INCTEASE/(AECTBASE)........cuevueuierireiseiiiesseiseses et e st sttt b s s s st s st s bR s8R st s bbb ses 200,358,718
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 (234,063,224)
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 448,478,541
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 448,478,541

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 September 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Sch.DB -Pt.C -Sn. 2
NONE
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Statement as of September 30, 2016 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

1. Part A, SECHON 1, COIUMN 14......ooiiiieicicieie ettt bbbt bbbt 448,478,541

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

R Ko T U I O 448,478,541

4. PartD, SECHON 1, COIUMN B ..ot bbbttt 448,478,541

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 448,478,541

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 448,478,541

10, Part D, SECHON 1, COIUMN 8........oevivceeieicteee ettt ettt b ss s sttt b s s sansaes 448,478,541

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

SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value 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
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Statement as of September 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 IMPrOVEMENLS..............cuuuiimriiiiiriiiniies s Georgetown.. ... |MD.. | 07/30/1999.... | Skipjack Cove Resort...... ...82,100
Building, Land, and Improvement; Palm Beach ..| FL....| 07/16/2004.... | Sailfish Marina Resort....... ....39,041
Building, Land, and IMProVEMENLS.............ccceieiiiirierieieieiseieee st snes Charleston..........ccoeerveiereinrnnnns SC... | 05/01/2002.... | Charleston Harbor Resort and Marina..............ccoeeeeeireeireeecieieinesesses s 1,423,082
Building, Land, and IMProVEMENLS. ..o sennees Stevensville .| MD.. [ 05/11/2005.... | Bay Bridge Marina...........ccccoeuuerreriunrmrereieiniieineeeseieessss s eseesssesseeesees 117,895
Building, Land, and IMProVEMENLS...........coreieiiiriicieceieis sttt ettt nsnes Whitefield .. 1 06/01/2005.... | Mountain View Grand ReSOM LLC..........cooiiiiriieieieiicsciei ettt neenees 229,750
0199999, TOAIS......voereeeiteieseeisetit sttt sttt et sk e 8tk b8t eeetse eeE1eeEEeeE oo LS oLt oAt eeE LR E LR oS eeEE LA AR Lo L E LS eeEE R R oLt eeEte | eLEieeEteeEteeE oAt R oL LR eLE LR LR LRt 0 0] .. [0 I 1,891,868
0399999, TOAIS. ......vevvreeessreseesseessesssesssess s ess s es bbb 8k ek R £ e eLER LR R SRR E LR R R R LR R R R R RS R R R R RR SERSeER SRR R R R R R R RS R AR 0 0 e 0 1,891,868
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 08/08/2016] Adra Investments LLC.... L278,370 [ 78,370 | i [ L | e Lo | 278,370 | 750,876 | ..o | o 472,506 472,506
0199999, TOAIS...vveuverereseessieessirs s ens e . 278,370 | o0 [ iienn278,370 | 0 | 0 |0 | 0 0 278,370 | L 750,876 O 472,506 | ........ 472,506
0399999, TOAIS. .....eocvveiereesaeireeeseeise et ees Sebseeb et bbbttt | erisenias 278,370 | .ovvevvveeicrenn [ 278,370 | 0 | 0 | 0 | 0 | 0 [ 278,370 | 750,876 | ..oovevrvirrenad 0 e 472,506 | ....... 472,506
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Statement as of September 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
Ancestry.com LRI UTeiiincieins [ e 09/22/2016.... 4.386 27,625,000 | ...coovveiiiieiii 39,520,000
Biltmore HOtel.........cvvieeiiieiiissi e C0Al GADIES. ..t 1 RPN [T 08/13/1999.... 5904 | ittt e | et 2,102,795 [ oo 59,850,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OtNET............c.oiiieiieieiiese ettt ettt ettt ess st asetsssntens | sebsessssessassessssensessesssssssansessesnssssessesnss | seessa XXX....... XXX 27,625,000 | ..o s 2,102,795 99,370,000
Mortgages in Good Standing - Mezzanine Loans
Vaca Morada.......... INBW YOTK ...ttt sttt s s st es et en s aesesenanaesans NY BUB8B | vttt tene s tenens | eretereieter st es et n st n et en et an e sernan 3,636,364 | ..o 35,392,759
0699999. Total - Mortgages in Good Standing - MEZZANINE LOBNS.........uuuiuriiiiiiiiiisisssiiesssi sttt XXX | e 0 | e 3,636,364 35,392,759
0899999. Total - Mortgages in Good Standing... XXX 27,625,000 | ooooiveiniinin e 5,739,159 .134,762,759
3399999, TOLAl MOMGAGES. ... vveveerertsereiseiseiei et s bbb XXX 27,625,000 | ...ooovorieiieieieieiee s 5,739,159 134,762,759
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
Koyo Building...........cceevene GreenVille.........cceeveereeeeneeieeineenns 1S CHR PN 08/31/2011.... | 08/26/2016.... | ....cvvvvernec. 12,958,409 | ....oovvreercrinnrienns [ crrerienineernsinenins | srersessensensnesenes | e | s (0 ORI U 12,958,409 | ........ 12,958,409 |...... 0
Santa Monica Pacific Pier..... Santa MONiCa..........ocuirirriiiniieniissiasinas [oF NI U 09/28/2011.... | 09/09/2016.... | ..cocvovvrirnce. 18,349,961 | ..o | i | | s | o 0 [ | oo 18,349,961 | ........ 18,349,961 |...... . 0
0199999. Total - Mortgages Closed DY REPAYMENL. ...ttt sseins | eeseessssssees e see s ses e bt sttt enrees 31,308,370 0 0. 0 0 | e 31,308,370 | ......... 31,308,370 [ I 0 0
Mortgages With Partial Repayments
48 Health Center.. San Diego.. CA .1 06/28/2013.... [ 09/12/2016.... | covverererierirnrreenB0,946 | oo [ ey | eevisssiesieneniennes | e | oo L0 RO IO 60,946 60,946 |...... 0
633 Folsom.......... SN FranCisCo..........ovuueereemerierinerienieens CA .105/27/2010.... [ 09/12/2016.... | ooeververririrnersenBBTIB | oerriircircrinrrienns [ crreriesineeissineiies | versesisesessesennenns | e | veees L0 PRI [PV 88,796 88,796 |...... 0
All Seasons .. | West Bloomfield.............ccoccerrenniiniinnnns M. .103/28/2014.... [ 09/12/2016.... | coovevrerrrrraeee TIBTBT | e [ e | eerissiesissssnenes | e | oeees 0 13731 | e 113,731 |...... 0
Bella Roe Plaza . | Roeland Park................ KS.. .109/28/2010.... [ 09/12/2016.... | ..ocververririrneenen 29,510 | i [ e | veriensesenseseenes | e | e 0 | e | e 29,510 29,510 |...... 0
Ben Arnold Beverage Ridgeway........c.coovvunec. SCvvvinneen [ 10/27/2014.... [ 09/12/2016.... | ceoovverrrrrerraeennTB008 | coeieeiircrieeinciiiens | cevrreineiieniesieeis [ eeeiseissesisseseeniens | sersesessessssesessesees | e L0 PRI ISV 73,006 | ...............73,006 |...... 0
Biltmore Hotel Coral Gables...........coewerirerrirniinns FL .1 08/13/1999.... | 09/12/2016.... | .. ABT,911 | e e | e | e | e 0 157,911 | oo 157,911 [ 0
Chase Park Plaza Hotel........ [ St LOUIS......c.uerirrerriiiseiiesiseesesiseesseesssssessssesssnssssens MO....covvv .| 08/11/2014.... | 09/12/2016.... | .. 67,129 | oo | e | e | e | oo 0 167,129 167,129 |...... 0
Convention Center Parking G¢{ Philadelphia. PA.. 101/31/2012.... | 09/12/2016.... | vcevveveveeereeen59D,239 [ e [ e | e | oo | e 0 | e | e 59,239 59,239 |...... 0
Embassy Jacksonville........... | Jacksonville . [10/10/2013.... | 09/12/2016.... | oveeervereereneee DATBE | e [ v | v | evreeseneseeeesensnenes | eees (01 R IS 54,785 54,785 | ...... .0
Embassy Memphi . | Memphis .| 11/15/2013.... | 09/12/2016.... | .. 280,880 | oo [ e | e | s | oo 0 | oereeeeeeeeeeeeerennns | oo 80,680 80,680 |...... 0
Embassy Suites Nashville..... | Nashville .110/25/2012.... | 09/12/2016.... | .. 292,849 | oo [ | e | e | e 0 | oo | e 92,649 92,649 | ... 0
Embassy Suites New Orleans| New Orleans. .110/25/2012.... | 09/12/2016.... | .. JA8,942 | oo [ e | e | s | e 0 148,942 | ..o 148,942 |...... 0
Kiewit Energy Building........... The Woodlands...........ccoeeernininiieinininicieenns X .103/25/2015.... | 09/12/2016.... | .. 293,123 | e | s [ e | e | s 0 [ oo | e 93,123 | .ooeeen93,123 | .0
Las Fuentes. Prescott AZ .| 05/28/2015.... | 09/12/2016.. 00,432 | oo | e | e | s | s 0 100,432 | ..............100,432 |...... 0
L-3 Communications............. Salt Lake City.....ccoevvereeerriereiieisninns UT.iie .11/08/2013.... | 09/12/2016.... | .. LTB24T | e | e | e | oo | e 0 | e | e 78,247 | ............... 78,247 | ...... 0
McHenry Row. Baltimore. ..o MD...ccovvrenne .| 06/29/2012.... | 09/12/2016.... | .. JATAB1 | oo e | cvvesiessissississsis | onssessiesiesssesssnnns | oo 0 17,481 | ... 117,481 | ... 0
Miami Beach Marina MIBMIL ..ot FL .| 11/22/12011..... | 09/12/2016.... | .. 56,965 | oo | rerieinsinsierienes | e | s | oo 0 156,965 | ..............156,965 |...... 0
Montauk Yacht Club.............. MONEAUK. ... NY oo v 10/19/2012.... [ 09/12/2016.... | coovvvererrerrneern 92,906 | oo | v [ | vevereessssessisenies | e 0 | o | e 92,906 | ...............92,906 |...... 0
Mountain View...........ccocevene. TUCSON. .o AZ .| 06/30/2014..... [ 09/12/2016.... | ..ecververrerirnersenB0,315 | it [ e | versesinssenisseenns | e | e L0 PRI [PV 80,315 | ..ocoever.80,315 | oo 0
MSR 1 AUSEN. oo X .102/16/2016.... | 07/14/2016.... | covvvverrrrrneeeeeBO,TT8 | v [ et | cvnieseisisinseseiiens | eveesessesesessssssenns | onee 0 [ | e 60,778 60,778 |...... .0
OCWEN OWLIC.......ccovvrrnee CINCINNGL ... vvovtrrerceseree et (0] IRV RN 01/01/2006.... | 09/08/2016.... | ...oooverrcrrrrercrinns 1,531 | errrererineenees | seerrsisssesiesseenns | e | s | e 0 1,531 1,631 | ... 0
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Statement as of September 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE B - PART 3

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

Old Standard.............cccocueuunes Cincinnati............. 01/01/2006.... [ 09/08/2016.... | ...oooovvrerrrirnnne 19,472 | i e | e | s | s 0 B I 19,472 | oo 19,472 | ........ 0
One Greenway Centre.......... Franklin.........c.ccooceovereovecennnns .| 01/14/2011.... | 09/12/2016.... | .. 42,874 | i e [ e | e | e 0 142,874 | .............. 142,874 | ........ 0
Palomar Commont L[ Carlsbad........c.ovveriierieiian .110/17/2013.... | 09/12/2016.... | .. 286,885 | oo | s [ | s | 0 | orrereeenseineiennes | o 86,885 86,885 |........ 0
Pearland.........ccccoocourvirnnnens Pearland.................... 12/06/2013.... | 09/12/2016.... | covoovvreianrerenB8,T05 | oo e [ oo | e | e, 0 [ | oo 58,705 58,705 |........ 0
Residence Inn Sacramento... | Sacramento...... S 1112/2013.... [ 09/12/2016.... | cooveiriieececn 98,870 | i [ e | e | s | s 0 | oo | e 98,670 98,670 |........ 0
Sandestin..........cccoovcveriin, Destin.......ccccocoueeee. . 03/12/2010.... | 09/12/2016.... | ..oovvveennrccene 254,970 | oo | [ e | e | e 0 254,970 0
Semoran Commercenter....... Orlando..........cc...... .106/21/2013.... [ 09/12/2016.... | coovvorvvrrinneee TE,24AT | e [ e | e | o | o 0 0
Stop N' Go Center. .| Fargo. .103/18/2014.... | 09/12/2016.. 0 42,099 0
Ulndy Health Pavilion INdianapolis.............cccoeerveeereiieriieriis . 09/11/2015.... | 09/12/2016.... | c.ooorvveeerreeen 189,292 | oo e [ e | e | e 0 189,292 | ... ...189,292 0
VA Charlotte..........cccoeeuvunee Charlotte..........cccccouuuee .1 07/28/2015.... [ 09/01/2016.... | c.oocvvvrireneanc(213,824) | e [ e | e | e | s 0 (213,824) (213,824) | ........ 0
Wamer Brothers A BUMANK. ..o 111202013, | 09/12/2016.... | oo BTBAT | e | [ e | e | s 0 [ | oo 57,647 57,647 |....... 0
Whispering Wind PROENIX......cveoeiireiereeceeceeces 05/17/2013.... [ 09/12/2016.... | covveorriranrereeeBT,8B3 | s [ e | cereiiecesiesesienssiens | ceeensisesssessseneees | e 0 [ | oo 51,883 51,883 |....... 0
Wild Dunes Resort Isle Of PaIMS..........covverririerinrieniesriceni SC .103/30/2011..... | 09/12/2016.... | .. WBBAT | o s | e | e | s 0 | orrereeenneinniennes | e 85,478 85,478 |....... 0
Xactware Office Building....... LeNioii (UL P .1 02/24/2014.... | 09/12/2016.... | .. 136,670 e 0 . 136,670 | .ooocccceen. 136,670 | ........ . 0
0299999. Total - Mortgages With Partial Repayments 2,993,171 0 0 0 ... 0 0 2,993,171 2,993,171 (O I 0 0
0599999. Total Mortgage: 34,301,541 0 0 0 0 0 .. 34,301,541 | ......... 34,301,541 (O 0 0
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Statement as of September 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
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 07/16/2015.... .275,000
000000 00 O|Sierra Senior Loan Strategy JV | LLC NEW YOrK.....ooucvreriieriererincireris NY.... | Sierra Senior Loan Strategy JV | LLC. 07/16/20715.... | .oveeeirirens e | e 1,312,500
000000 00 0]Yukon Capital Partners Il L.P........ . | Minneapoli MN.... | Yukon Capital Partners Il L.P.......cccoviiiiiiiiisisnisississsssssnssssessssssssssssesssssenssssanes 07/17/2014.... 2 ...48,313
1399999. Total - Joint Venture or Partnership Interests That Have Underlyrng Characterrstrcs 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] 1,635,813
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O|AMMC CLO 19 UBS Collateral..........ccc.eververererrrnnes GEOrge TOWN.....cveeverrercerneirerinns CYM. | UBS SECUMHIES LLC.......couuerrieeririreriseceseesseisesiessesiessseesesssessans 08/18/2016.... | covoerrvrereens | rvvereererinns 28,000,000 | ..oooermrerrrrerienireereeens
000000 00 O|AMMC CLO 19 UBS WErENOUSE. .........cuurermrrueianerssrisriseesseiseisssssseessseessssisssssssisnns GEOrge TOWN......cvumvvrrirrerreieiians CYM. | UBS SECUMHES LLC......ccouoirieciriieeieieeiseis e 08/18/2016.... | coveouevverenes | worreireirrrinns 3,484,250 | .ooovriieiinns 7,015,750
000000 00 O |Archlight Energy Partners Fund VI, LP... BOStON. ... MA... | Archlight Energy Partners Fund VI, LP. 08/04/2015.... | covveereerirren [ rerreirireeeererseeeersiseinins | e 1,065,831
000000 00 0|Blue Chip VI Extension FUnd Il..........cccoeeeeemereerenernneineenns Cincinnati OH... | Blue Chip VI Extension Fund Il..........c.ccoconerurnrunnee 11/30/2015.... 1 .840,000
000000 00 O|Bridge Growth Partners L.P........cc.cccovuviierniiiineiniceriseenninns New York NY.... | Bridge Growth Partners L.P...... 07/1512014 ... | coveeeeiieis e | e 4,482,288 | ....
000000 00 0| Channel 51, LLC......ccoeviuieerieriieeiesieesesisesse st ssesensens Washington...........c.eevevemeerniein DC.... | ChanNEl 51, LLC......couiiirierireireeiesiseriesieees it essssssssssssans 04/29/2016.... [SSPTUURNITN TR (12,211)] ....
000000 00 O|Cincinnati Cornerstone Investors El lll, LLC........... Cincinnati OH... | Cincinnati Cornerstone Investors BN LLC e 09/13/2016.... | coovereerrrrenee | e 1,400,000 | ..ovovvrrereeieieieneieieins
000000 00 0|CincyTech FUNd IV, LLC......ccovvvuerireriierrieireriesiienienes Cincinnati OH... | CincyTech Fund IV, LLC.........cocverivernrrinrrrcrines 03/18/2016.... 1 .106,589
000000 00 O|Cintrifuse Early Stage Capital Fund I, LLC ............. . | Cincinnati OH... | Cintrifuse Early Stage Capital FUnd I, LLC ........ccooiiriiirireeeeeieeeese e 04/29/2013.... 1 ....40,753
000000 00 O|The Cranemere Group Limited . | London.. .| The Cranemere Group Limited........... 05/2112014 ... | coovereeiiees e | e 3,593,885
000000 00 O |Cranemere UK Holdings | Limited London.. . | Cranemere UK Holdings | Limited..... 05/09/2016.... (7,000,000) | .
000000 00 O|EOS Energy Storage, LLC.........ccccocrmrvrrrnrinne . | Edison... . | EOS Energy Storage, LLC.......coouivriiireriiieiese s 08/19/2016.... | ..coovrerrrrne L [P 2 000,000 [ ..ooverirrrerrerieirerininns
000000 00 O |Greenspring Opportunities IV, LP..... Owings Mills . | Greenspring Opportunities IV, LP..........cocieiiinnreeseeceeee s 04/25/2016.... 1 .735,000
000000 00 O |Harvest Intrexon Enterprise Fund |, LP . | San Francisco... . . | Harvest Intrexon Enterprise FUN |, LP..........c.couoiniiniriernceeeeeeee s 09/04/2015.... .150,275
000000 00 0L-A Saturn ACQUISIION, L.P.......covvueiirirriiiiririeississesis e Philadelphias.........ccoerirerninninnins . | L-A Saturn ACQUISItION, L.P........cocevviieieieiininnieseieenseieseniees 01/16/2015.... . ....12,495
000000 00 O |Medley Credit Opportunity Delaware Fund, L.P....... New York.. . | Medley Credit Opportunity Delaware Fund, L.P.........c.cocooiirrineeesenens 07/15/2016.... Y 2,200,120 | .coovrrrrrne 3,932,673
000000 00 0O|Medley Real D (ANNUity) LLC........ccovvimiieriiniiieiieicisneiesieeiesisiesiseniens New York.. .| Medley Real D (Annuity) LLC.......c..oveurvirrinnierieiesisineiieniseiienes 03/21/2016.... 3 .. 11,697
000000 00 O|NB Secondary Opportunities Fund IIl L.P. New York .| NB Secondary Opportunities Fund Il L.P. .........ccooienirrencncrcrees 08/19/2013.... .810,000
000000 00 O |Patriot Financial Partnersll, L.P..........ccccocormrrrernrririennnn. Philadelphia.. . | Patriot Financial Partnersll, L.P...........cc.ccccevun.. 04/30/2014.... .787,500
000000 00 O |Project Senator HOIAINGS, L.P........covuiuieinirieicsnseeiseiseeeeee e NEW YOrK......ceeeerreeeireerreceicineis . | Project Senator Holdings, L.P............ 05/11/2016.... | covvevereereerees [ rerreererreeererserreeieereesnne v (15,966)
000000 00 O|PWP Growth Equity FUNG I LLP.......c.covuuiiierireirnrineie et New York .| PWP Growth Equity FUND I LLP ... 08/20/2014.... ..71,3%4
000000 00 0|Snow, Phipps, & Guggenheim II, L.P. Wilmington.... .| Snow, Phipps, & Guggenheim II, L.P. ... 01/08/2010.... .154,537
000000 00 O|Snow, Phipps, & Guggenheim IIl, L.P. Wilmington .| Snow, Phipps, & Guggenheim I, L.P. ................ 06/08/2016.... .302,221
000000 00 O0|Solamere Capital Fund II, LP .. . | Boston . | Solamere Capital Fund II, LP 08/19/2013.... .284,936
000000 00 O|Solamere Capital Fund II-A, LP ....... Boston . | Solamere Capital FUNA 1-A, LP .....c..cviiiiiieiscreeeesesee s 08/19/2013.... 197,176
000000 00 O Tritium Partners, LLC.........cccceveevevererieenne . | Austin .| Tritium Partners, LLC..........oouoiicieiecceeeceeecee et 06/26/2015.... .256,756
000000 00 0|Tyson Holdco, LLC......cccvvvvrnrirnrniians New York.. .| TySON HOIACO, LLC......ovoieiiiriisiisissi s 07/22/2016... | .ooovvrriarns | ovrrrrirsnininns 2,000,000 | ...oovreniieiiniinienisniienens |
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks L0 4= OSSO U OO SO OO OOy OTRP RO RTORUPT [PTRORURRRTt 39,084,370 | ..o 17,823,578
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O |Lubert-Adler Real Estate Fund VII, LP Philadelphia..........ccccvverirerierirninnns PA.... | Lubert-Adler Real Estate FUNA VI, LP ......c.oooviiiiicecseeeeee s 10/15/2013....
000000 00 O|PRCP-AUrora Partners, LP.............ccooeriicueieiiieceeieeece e Denver. . | PRCP-Aurora Partners, LP 08/22/2016.... |.
000000 00 0|PRCP-Avondale Partners, LP Phoenix . | PRCP-Avondale Partners, LP............cccccvveuniinnrinnns 09/23/2016.... | .
000000 00 O|PRCP-Everett Partners, LP.........c.cccoiieiicicieeceieeee s Seattle . | PRCP-Everett Partners, LP 07/21/2016.... |.
000000 00 O|Righetti RANCh, L.P.........ccouiiiiiiiiiiciiisicnie s San Luis Obispo. .| Righetti RANCh, L.P........coviiriiiiisiininccessies 06/16/2015.... ....70,000
000000 00 0O [Water Street 0'CoNNOr, L.P......c.oviiiiniiiiiissnsnieissensnissenas Atlanta .| Water Street 0'Connor, L.P.......ccoviiinninnnninrersnies 10/23/2015.... | oo | e | e 2,234,897
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real EStAte « UNATFAIEM. ..o iieiiiiis ettt ettt ettt et ettt st ess e et et eesessee et eesee s et s eeEeeseE e et eeseEse b e eeseeseE et essee s et ses et eeses et et aetess et et et ensessetntsnsessesesansentessnnins | sosssensessesnsnd 6 190,150 | .ovovvoveerns 7,304,897
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 O|GAKEY LIME, LLC......ovomierririinerieriesiseesseeisessessessssesssssissessnssens GUMER.....o.evrreerierieeeienieessnia IL..... GAKEY LIME, LLC.....vimririeeeciceissiseesieseeeiesineenns 11/19/2015.... 746,717
000000 00 O|Galic Pointe LLC ....c.ovvvvviirerrireirricirieinnns Galic POINtE LLC ..o sies 03/25/2011.... ....32,500
000000 00 0|GALIC Sorrento, LLC.......ccovveerrenrinnns .| Coral Gables. GALIC Sorrent0, LLC......cuuieeiiiirisnisssissnissesssnsssssensssessensssnea 06/27/2012.... ....15,574
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate ATFIIBEE. .......cvvececteseceee et ciets ettt ettt ettt e e et e ea et ee e e tes s e et et e e e et e et et et s ae e e e e et et et es s et et na e et s ae s et s e et e s aet et s ae s et s eae st s aetenensesetesansetannasaesensetesenrsenaninaes | eererns 0 794,791
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Statement as of September 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
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 Mortgage Loans - Unaffiliated
000000 00 O [Pretium Mortgage Credit Partners I, L.P.............. .. I NEW YOrK. ... | NY | Pretium Mortgage Credit Partners |, L.P.........cocoviiireiicncee e 12/04/2014.... 265,921 | e | s | aeeeeieneas 1.200
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage LOANS = UNGFAIIAEA. .............cciieiiiiiieiieiiiis otietiiieteit sttt sttt sttt ss st ees e et essessebses et eeses et s et ees e e eesee s e s b s ees e e s e et eeseesebsee et ee s s et et an s et ses et et entessetntsnsensensesantensessensns | bosteseess 0 .265,921 (P 0. XXX.......
Surplus Debentures - Unaffiliated
628312 AA 8| Mutual of OmMaha SUMPIUS NOE..........urvuivrrrirceririireeises e (071711 TR NE .. | SHEL....vvereieieieriie e 09/27/2016.... | coveoeveerrnes | e 7,205,249 | oooovereiieriseiseeissienes | rereseesssissnse s | e | s
638671 AK 3 |Nationwide Mutual Insurance Company Surplus Note COIUMDUS. ... OH... | SHBL.oovveiriieiie it 07/26/2016.... | . .
677412 AF 5| Ohio National Life Insurance Company Surplus Note Cincinnati OH... | UBS WarDUIG......c.veeieeecieieciei s 07/31/2016.... |. ...7,000,000

................. 26,802,989

2399999. Total - SUrPIUS DEDENTUIES = UNGIFIIAIEA.............ovoeveeeieiieeiei ettt ettt etssiee ebseesssessessetasesesesseeessssassessessesessessessntensessesns  s4ebssssssssessesonsassessessessssessessesassessessessetassessesessetesses et et antessesseseesassessetansessessesetantessessssnsessessesnsansessesnssnsensesessnsessensessnsansenessnssnes | sonnssssenessess 20,802,989 | srrrerersrserrersseresssassened 0 {0 PR | I T XXX.......
4499999, SUDLOLAI = UNAFIIAIEA. ... oeedE LRSS LEEE LR 72,077,509 27,030,210 (O AT | ) OO XXX..oooc
4599999, SUDLOLAL = AFFIAIEA. ...k & EEEE e L e LR eEE R LR eEEEEeEEEE 1L fhEeeEEE ek 0 794,791 0 0 | XXX
4899999, TOAIS..........veivrieieisercii bbbttt e bbb ea e ehe | f4ebettthet e et bt b ee b b e e et e R s bt h et bt e e b e e b es et ehe | fetsebettthete et et e L Lo be R e h LR R s e E s e b L b oL h e b e e b e L h e RS bt h e L oL e e 1L E e L oL oL e R h Lo L st s Rt E e oL e e b Lo R bttt b bt b bt b st bttt ere ettt eniereniens | beeretinsienienie 72,077,509 27,825,000 ([ 0. XXX.......
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inBJ/A.C.V. Changein | 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.JA.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|Bridge Growth Partners L.P.........cccccovunvvieinireincinenn New York.......coovveerencenne NY.. | Bridge Growth Partners L.P.........cc.cc........ 07/15/2014 | 07/25/2016 | .........666,056 | ....eorereeeireinins [ evreereineieieinens [ eveineinnienneinnns | oeeveenneneennennins | cenverneerennrene0 [ evrinnscieinineins | 00ere00.866,056 | 1100 866,056 | oo [ v |0 | e

000000 00 0|The Cranemere Group Limited. . | London .. | UK.. | The Cranemere Group Limited .. | 05/21/2014 | 07/22/2016

000000 00 O|LLR Equity Partners IV, L.P..... Philadelphia .| PA.. | LLR Equity Partners IV, L.P.... .|03/14/2014 | 08/02/2016

000000 00 0|NB Secondary Opportunities Fund lll L.P. .................. New York.......ccccoueveniinnee NY.. |NB Secondary Opportunities Fund Il L.P. | 08/19/2013 | 07/22/2016 209,473 | .o 209,473

000000 00 0| Patriot Financial Partnersll, L.P..........cccccoruveemnrirenne Philadelphia..........c..cccevne.. PA.. | Patriot Financial Partnersll, L.P................ 04/30/2014 | 08/03/2016 | .......... 368,361 | oo | e | e | e | ceeennenennenn0 v | . 368,361 | i 368,361

000000 00 0|Snow, Phipps, & Guggenheim III, L.P. Wilmington.. .. | DE...| Snow, Phipps, & Guggenheim IIl, L.P. ..... | 06/08/2016 | 08/24/2016 832,540 | oo [ e | e | e | o0 | e | ee.532,540 | L 532,540

000000 00 0|Solamere Capital Fund II, LP Boston .|MA. | Solamere Capital Fund Il, LP ................... 08/19/2013 | 07/27/2016 | ... 129,822 | oo | v [ rnrverinsineiinnnns | oeveensnneninnnnes | vvvnrinennineens0 | oo | 129,822 | e 129,822

000000 00 0] Solamere Capital Fund II-A, LP .......ccccoccoovviiiiniiannnen. Boston..........ccooociiiiiii MA. | Solamere Capital Fund II-A, LP ............... 08/19/2013 | 07/27/2016 | .......... 194,696 | ..o e [0 [ | 194,696 | L 194,696
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........cccouiiiiiiiiiniiiniiiiiisnicciicicssnicssiens | s 3,652,533 0] 0 0 [ [0 | viiiiiinn0 | 100.3,652,533 | ... 3,652,533
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O|Lubert-Adler Real Estate Fund VII, LP . | Philadelphia .| PA.. | Lubert-Adler Real Estate Fund VII, LP ..... 10/15/2013 | 07/14/2016 31,250 | coooeierinenienes | eereenrieninnenes [ ennereninnennnn | seressnsnennees | e [ e | e 31,250 | ......... 31,250

000000 00 0O|PRCP - Ohio Partners II, L.P.............. . | Cincinnati... OH. [ Correction from prior quarter................... 04/06/2016 | 09/30/2016 233,049 . . 233,049 233,049
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........cocoovrrririeiiinsccscse s 264,299 0] e 0 0. 0 [ 0| oo 264,299 | ........ 264,299
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

000000 00 O|GAKEYLIME, LLC......... Gurnee IL.... [GAKEY LIME, LLC.....coorvverrerirircrirnrinnes 11/19/2015 | 09/30/2016 | .......... 457,500 | oo | e | e | e | a0 e | 457,500 | ........ 457,500

000000 00 0|Galic Pointe LLC Destin FL...| Galic Pointe LLC .. | 03/25/2011 | 09/30/2016 4,875 ..4,875 4,875

000000 00 O|Galic Sorrento, LLC...........cocevrvevereeierieinierercinens Coral Gables................... FL... | Galic Sorrento, LLC. .| 06/27/2012 | 09/30/2016 | ............ 15,660 . 15,660 | ... 5,660
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. ..o snsessisniens | eeneees 478,035 | .o 0 | (U {0 O o ) [PTTORTO o I [FTSTRRO o SR 478,035 | ........ 478,035
4499999, Subtotal - UNAFIIBLEA. ...k bbb | criian 3,916,832 0 | 0 0 [0 [0 0 1 100..3,916,832 | ..o 3,916,832
4599999, SUDLOLAL = AFFIEIEA. ... e | cresnees 478,035 0 | 0 0 . L0 ] ... 478,085 | ........ 478,035 .. .
4899999, TOAIS. ...t eEE k1L fLEE LR | i 4,394,867 0 | 0 0 | s (] [ 0] ... 4,394,867 | ... 4,394,867 | oo (] [ (O I 0
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Statement as of September 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. Political Subdivisions of States, Territories and Pc ions
05914F E7 1 |BALTIMORE CNTY MD 3.303 07/01/2048..............oovrereerrerriirisieissiesieseisessiensssesssssssesssssessnsenes | eevnninnas |07/19/2016.A.A JP MORGAN SECURITIES INC........coiveiiereiiiisiieiieisie et sisnessissssnse s ssssssssensessssensessenss | eniessssessessesssssneas 4,000,000 | .o AFE i,
2499999. Total Bonds - U.S. Political Subdivisions of States, TEITHOrIES QNG POSSESSIONS...........iuiuririusareiersarsstesersserssessessessssssresersssssesseessessenes | eessteesssss st oessees e seEeEE o888 LR s R E S8 £EE R0 E S8R 4,000,000 | .o 0 XXX
Bonds - U.S. Special R and Special A
34074M  PF 2| FL HSG FIN CORP A 2.45 01/01/2043........cooiiiriiriieiiieeiesissesssis et siesseens .108/25/2016.... | CITIGROUP........coorieriiiiiirienieriiseissiiesie st 5,480,000 5,480,000
57419R D5 1|MD CMNTY DEV HSG A 3.463 09/01/2031.........cvvrrermrreererinerieesenereenns .108/25/2016.... | JP MORGAN SECURITIES INC......oevvmrerrinrirnrrinns 19,200,000 |.. ...19,200,000
57419R D6 9|MD CMNTY DEV HSG A 3.50 09/01/2047.........c.cevrvrenec. .| 08/25/2016.... | JP MORGAN SECURITIES INC........oocvvirvrrrririirininnns . 10,355,100 |.. ...10,000,000 |....
59465M W9 2| MI ST HSG DEV B 3.736 10/01/2033 .108/12/2016.... | BANC OF AMERICA SECURITIES........cvuuimmerirrireeieiserssssesssseessssssssssssssessessssssssssssessssssnes. | stisssnsssssssnsssesssssssssssnsssnessns | soeessissssssnsssesssenes 4,000,000 4,000,000
60416Q GK 4[MN STHSGFIN AGY D 2.73 08/01/2046 .107/15/2016.... | RBC CAPITAL MARKETS.......couiiimiimiireeine sttt ssisssnas | sbsssisssssssesesssnnnes 5,000,000 5,000,000
647200 4S 0|NEW MEXICO ST MTGE B 2.60 09/01/2040........ .108/03/2016.... | JP MORGAN SECURITIES INC........oouuiiiiiiiiierirristeisiiesieseesesssiassssssssesssesssesssssssssssssssnes | sosesisnssssssensssesssesssnsssssnesies | oo 7,000,000 7,000,000
677377 2P 7| OHIO ST HSG FIN AGY SF 2.65 11/01/2041........cvuuiiierieirneineiiesisees s .107/15/2016.... | GEORGE K BAUM & COMPANY .......couiiummirimrimmeemmeiseesesssesssessssesssssssessssssssssesssssssssssssesssssssss. | eessssssssesssessassssssssessssessnssnnes | sesesssnees 27,000,000 27,000,000
734747 AP 5|PT OF MORROW OR TRANS #4 2.987 9/1/2036........c0uiuiriiraressisssisrssssseessssessnssssssssseensssesns | oonsssrsans 07/14/2016.... | BANC OF AMERICA SECURITIES.........c.cooviiieiieiieriieiiecereseiei s ssssssssesssssssssensesssssess | sonssssesesisssssssssssssnssssesiesssssnses | oeresseneens 10,000,000 [..oovvvirriiininreriinns 10,000,000
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSIMENL. ... .. . vueuueureieerseeetaeesereessesesasseseessessseesseeesesassesseessesessessesessesaesesseesesasses | e8eesesesssssesaesassesseesessesessessesaesessessseseseesessesssesesesssesesseseesesseesesseseesessesaeseeseesesseseesessesaessesesssssessesassessessnseesessessesansessessssesassessesnsansessenne | nessssaneacs 88,035,100 | ...oooovvrirrerennes 87,680,000
Bonds - Industrial and Miscellaneous
001055 AD 4| AFLAC INC 6.90 12/17/2039.......cccmvuuerireririerriseeiesisessessesessessssssesiesssessessseseens .1 08/05/2016.... | BARCLAYS CAPITAL. ....cvtrvirrereeimeiseriesisesesesssssesessessssess st ssssssssssssse s seses s ssesssensns. | siesssesssssssesssnsssesssessssesssnssenns | seoeessenes 16,123,759 | ..o 11,414,000 | .o 115,947
00507V AJ 8|ACTIVISION BLIZZARD 3.40 09/15/2026 .1 09/14/2016.... | BANC OF AMERICA SECURITIES, 7,969,120 8,000,000
01448A AB 1|ALESC 2A A2 CDO MEZ FLT 01/30/2034...... .104/14/2016.... [ BANC OF AMERICA SECURITIES.........ccoosieiiieierieieisiseissis et ssssessssesssessesans | evssssssssassessnsnsns et | (1,704)
01448Q AA 8|ALESC 4A A1 CDO SSNR FLT 07/30/2034 . 109/29/2016.... | AMHERST SECURITIES CORP.......cooevtriirrimeimrisessensessssessssssesssesssesssssessssssssssesssesssssssssses. | soisessessssssnsssenes 8,719,836 | .coourerrrreririreenns 10,269,958 22,576
01448X AA  3|ALESC 6A A1 CDO SSNR FLT 03/23/2035 09/13/2016.... | CANTOR FITZGERALD & CO....covviuririiiiiiiiieiisiiesissississsiissie s ssssssaniss. | siosississsissssesssssssensssssiessins | sosnsinsisnissssissienas 4,399,157 5,699,312 14,962
014498 AB 5|ALESC 14A A1 CDO SSNR FLT 09/23/2037....... .109/02/2016.... | JEFFERIES & CO.....couiiuuriiriiieierieiieisiesiesssessesessss sttt ssesssesssnens | stsesessssssssssssnenes 45,170,075 |..
020002 AQ 4|ALLSTATE CORP 5.35 06/01/2033 1 07/21/2016.... | BARCLAYS CAPITAL....ouvvueirirriaeisesiesisse s ssss sttt | sbsssissssassssnsssnnnes 12,417,600 |..
03076C AH 9| AMERIPRISE FINL 2.875 09/15/2026 .108/08/2016.... | WELLS FARGO BROKERAGE SERVICES...........cccooviiiiiiirineirerisisisiesissiessssssssssessssssssesssnes. | snessesssssssssossssssssessssssessnss | s 13,985,020 |..
037833 BZ 2| APPLE INC 2.45 08/04/2026............ccoovurrerirerireersriseriesisessssessssessessssssesssenes veverneens | 07/28/2016.... | JP MORGAN SECURITIES INC.....ouiiuiirmeiiniseeseiesesiesieess st sess s sssssssessssssseses | neessssssssssesssssssesssnsssesssesssnnes | sonsesssssssssesssesssessas 9,972,700 |..
03879B AA  5|ARCLO 2016-FL1A A CLO SSNR FLT 09/15/26.........cccvvmririereineirsiiesisesisessseississsssssssssenes R 08/05/2016.... | JP MORGAN SECURITIES INC......oouiiriirniiriiriiiniiseiiesissecsseissisesssssssessssssssssssssssssssessssssss | sosssssessssssssssssssssssesssnsssessss | sessessssns 12,000,000
03879B AC 1|ARCLO 2016-FL1A B CLO MEZ FLT 09/15/2026...........covverrerrrerrireerirerssensreresseenns 08/05/2016.... | JP MORGAN SECURITIES INC.........ccocoovvrriiirriannes 3,500,000 3,500,000
039483 BL 5|ARCHER-DANIELS 2.50 08/11/2026............ccorremrririrmerierireisssissssseessessssessssissessssssssssesssssssns | seiossesns 08/08/2016.... | HSBC SECURITIES........cooovrurrrreimeiinsineiiesiseeisessseisessssssessesisssenns 8,973,900 9,000,000
04010L AR 4|ARES CAPITAL CORP 3.625 01/19/2022 .109/14/2016.... | BANC OF AMERICA SECURITIES.......ccovumiirmririrsiiseissssssessssssssssssssssssesssssssesssssssssssssssssens | sovssssasssnsssesssnnes 8,967,510 9,000,000
05409Q AA 6 [AVON INTERNATIONAL 7.875 08/15/2022.........0cmrvmmerirrereeseiserssssssessseessssssssssesssssssessesessensas .108/04/2016.... | BANC OF AMERICA SECURITIES........coiiiiimerimerereessisseesssssessessssesssssssessssssessessssesssssssnss. | sesssesssessssssssssssssssessesssnsssanss | soneesssssnsssenes 3,000,000 3,000,000
05533N  AJ 3| BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE...........ccooimirirniireriiisinsieissiesssssiesesisessnssenes .106/07/2016.... | BANC OF AMERICA SECURITIES..........coosieiiireieiieieicisississssssiesess st sssssesssessssessessns | stesssssssssssessssssessesssssssessassessnss | sossessesiessssassessessssssessessesassessesss | sessessesssssssessessessssassessesssssssesese | ossessesssssssssessessssssesssssesnsnes 5
05584@ AA 9 |GE HUNTSVILLE CTL 3.47 08/15/2035 .| 08/30/2016.... | Private PIACEMENT.........cvuuiieuerrierireeiiceieis ettt | sbsesessssassssensenes 5,816,489 5,816,489 | ..ooovirreceirieeeeenene
05948X 5V 9|BOAMS 2004-C B1 MEZ FLT 04/25/2034............ .107/18/2016.... | AMHERST SECURITIES CORP......ccviimririimeireiiiesisessseeisseise s ssesssssssessssssssssssesssssssssas | sossesssssssssesssnees 2,784,134 2,977,683
05948X T2 7 |BOAMS 2004-A 2A2 PT SNR FLT 02/34.......0cirvererirereienessessessssssssssssesssssssssssssssssssssssses .109/08/2016.... | BANC OF AMERICA SECURITIES........ovourvemeeiereriseessiesssessessesssesssssesssssssssssssnsssssssssssssssnsssnne | sosssssssosssensssinees 2,499,498 2,537,561
05990H AQ 6|BAFC 2010-R2 3A4 MEZ FLT 07/26/2035 RE.........cccosceurrirerierieeeseniseesseinesiessssensssisssssssssnenes. | soesennees 08/24/2016.... | CITIGROUP..........cooerirerireireriniriesiesieesseisssse st nsenes 6,700,687 6,892,381
067316 AD 1 |BACARDILTD 2.75 07/15/2026..........cocvvvrmreriiririnircrrnrirenns 07/07/2016.... | BNP PARIBAS........coovviireriieieresieesi e ensnses ...4,981,350 5,000,000
07386H UG 4 |BALTA 2005-5 21A1 SEQ SSNR FLT 07/25/35........covvuurriermerirereseniseessssssessessssessssssssssssssnenes. | soeesnnees 09/14/2016.... | MORGAN STANLEY ........cumtimmrimimmmerisereseessesssessesisessssessssssssssssssesss st essssssssssssssssssesssssssnnss. | sissssssesssnsssesssesssssssnsssnsssnsssnes | sesssesssenes 45,638 50,152
07389N AC  9|BSABS 2006-SD4 2A1 SEQ SSNR FLT 10/25/3B.........couruvreimrirmiereeseeisseessseissisessssisessesessesns [ 08/17/2016.... | CS FIRST BOSTON.......cuuiimmiuuiemeiiseiiseesessssssss s st bbbt sssnsssninns | cbnsissssssssessssesssssssssssnsssessses | sesessnsessssnsssesssnenes 1,771,780 1,973,441
095560 AJ 7|BHILL 2013-1A C1 CLO MEZ FLT 01/15/2026...... veverneees | 08125/2016.... [MORGAN STANLEY .....ccouiiimiiuiiiiiieriiieiiessiiesie sttt ssesssesssessssiassins | oesssssssesssessssesns 3,473,750 3,500,000
09624W AF 3| BLUEM 2006-2A C CLO MEZ FLT Q7/15/2018.......cccorvrerireerrinerierisseiesssseessessessesssesssessssenns R 08/19/2016.... | BANC OF AMERICA SECURITIES........ovuuerimremrmeriereessseiseessssssessesssssssesssssesssssssssssssssssses | sosssesessssssnsssesssssssssssnsssnessns | sesessssssssssnssssssnenes 1,526,750 1,550,000
107265 AE 0 |BRENT 2006-1A B CLO MEZ FLT 02/01/2022...........covvveveeiereirieesiseeississiesie s sssssssesesssssnses R....... 09/19/2016.... | CS FIRST BOSTON........cuuruuiirrimiiiniseiserssisesessessssssesss st ssessssssessasssesssssssssesssssssssssssessassnne | sessessossessessssssessssssnsssssensenseess | aeesssnsens 11,032,813 | .o 11,500,000
120568 AX 8 |BUNGE LTD FIN CORP 3.25 08/15/2026............cccoevermremmrisirmerieresseesssissssssssssessesssssesssssssssesses | oeeeseeens 08/10/2016.... | MORGAN STANLEY .......comtiuuiumerimereseessessssisessesssessessssssssssessssessssssssssssssss s esssesssenssssssens. | sessesssnsssesssessssssssssnessesssessnns | sessnesssns 12,987,910 | .o 13,000,000 | ..evevuermerrirerierieeeieeeeeeseeens
12479L AA 8|CAI2012-1A A ABS 3.47 10/25/2027............... ... | 07/13/2016.... | BANC OF AMERICA SECURITIES.......ccvuuiiimiimeirniieiseiiies st issssesssssssssesssssssssssssesssnns | stnsessessssssesssssssssssssssssssesssnns | sosnesssssssssssssssssnenes 1,016,916 1,045,000 2,317
124857 AR 4 [CBS CORP 2.90 01/15/2027.........ccorvueirieririerieseieriseiesesiessiessenessenns .107/06/2016.... | JP MORGAN SECURITIES INC........cccvvvirerimriririenes 9,835,000 | ..cooureeriierirrirenns 10,000,000 | ...voouermvirrieieeiieiieniereeeeene
12647TH BC 9|CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE..... .106/01/2016.... | AMHERST SECURITIES CORP......coriturimiimeimneisseessesssesessessssesssesssesssesssessssssssssssssssesssssssssas. | stssesssssssssnsssssssssssssssnsssnsssns | sonsesessnsssnsssesssseesns R 2,506
12667G  AA 1| CWALT 2005-13CB A11 SEQ SNR FLT 05/35........ccvurmirireirerininersissseesssiessssesssssessnsesssssas .109/08/2016.... | BANC OF AMERICA SECURITIES........cooiiiicieicieeiceiee ettt vesesessesessssssssssesessssessssesesnnes | sevesssesssssssesssssssssssssesssssssinses | sovsesensens 15,866,873 | ....oviveririricrcine 18,781,976 9,620
126694 BE 7 |CWHL 2005-HYB6 1A1 SEQ SNR FLT 10/35.......... .109/09/2016.... | CS FIRST BOSTON.......ccouuremurimermneriseeiseessessesssesssessssees s ssssssssssesssesssssssssssssesssesssessssssssssssns | sosisessesssssssnsssnenes 833,244 1,000,894 1,042
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36.........c.cvvvrmerirrireimieiseiissisesseesssiseisssssesssens .106/23/2016.... | JANNEY MONTGOMERY SCOTT .....ouuiiumiiiueriurisseessseiseesssesseesssesssseesssssssessesssessssessssisesssesssesss | stseessesssssssesssesssessssssnsssssssns | shomeisesssnsssesssesssssesassssssssessssesss | oessssssssesssessseesssssssessnsssesssnssns | ieeesssssssssssssesssessssssssessssssn 4
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126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36.........cccvvvumerirrererineiserssesssesssesesissessesssesssens .106/28/2016.... | JANNEY MONTGOMERY SCOTT......couiuumiimrimesniseesesssssssesssesssessssssssssssesssssssssssssssssssesssees | sossessesssssssnsssnenes (5,448) (6,235)
126694 UJ 5|CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036..... .107/15/2016.... | AMHERST SECURITIES CORP........ovvviriiriiniiseiiieeiieeisseisseiss st ssssssesssssssssns | stssesssssssssesssnees 3,179,172 3,696,712
127055 AK 7 [CABOT CORP 3.40 09/15/2026...........covvererereemerenserserisessseessesssssessssssssssesssssessssssssssessesssesens [ 09/06/2016.... | CITIGROUP........ccouiimuiiuiriiiserissessesssesse s es sttt esssens | wbsesbsnesssssssssst st ssssssssnentes | sesesssssssessnssssenssenes 4,992,450 5,000,000
14040H BK 0|CAPITAL ONE FINL 3.75 07/28/2026 .107/25/2016.... | MORGAN STANLEY.........cccormrrrnns 9,964,500 ...10,000,000
14162V AA 4| CARE CAPITAL 5.125 08/15/2026. .107/07/2016.... | WELLS FARGO BROKERAGE SERVICES...........ccocistiiiriiiiiiineiiesiesesesissisessessssessesssesissssins | soesisnsissssnsssessesssssssssnesies | e 4,000,000 4,000,000
14855) AB 1| CLAST 2016-1 A ABS SSNR 4.45 08/15/2041..........cooereumirmerierirensssisssssssssesseesssissssssssssenssenes .108/01/2016.... | DEUTSCHE BANK.......cevumrimmriuiemeriseeiseesseise st sssssss s sssessesssessssssssnsns | stsssessssasssssssnnnes 12,996,194 | ...coovvecrrcricriens 13,000,000
168774 AA 0|VA CHARLOTTE CTL A1 3.652 01/05/2036...... .1 07/05/2016.... | CaPItaliZEd INEIESE...... ..ot | sresbni s 50,069 46,969
16877# AA 0|VA CHARLOTTE CTL A1 3.652 01/05/2036...... . 08/05/2016.... | CAPItAIIZEA INEIESL............ooveeecveeoecrerecesese e sssssssssnnsns | cosseesssssenssesensseans 50,551 47,112
16877# AA 0|VA CHARLOTTE CTL A1 3.652 01/05/2036...... .1 09/05/2016.... | CAPILANZEA INLEIESL...........cvvevereceeeiecrcrieee e sssesssnes | soessesssiessseessenees 50,360 47,255
172967 KU 4 [CITIGROUP INC 4.125 07/25/2028..........ccovreririirinirierinsiieniesiosesiessinesienes [ 07/18/2016.... | CITIGROUP........coouieiiiieiriesirissesiee ettt enns | iestsensseses st en et nnienns | seoeesienes 16,947,470 | ..o 17,000,000
17307G RE 0|CMLTI 2005-2 1A4 SEQ FLT 05/25/2035. .106/17/2016.... | BANC OF AMERICA SECURITIES........coutiuuiiueiiseiseesseissessssssesssseessssssesssssssssssesssessssssssssssnss | soeesssesssssesessassssesssesssesssasssanss | reessuesssnessessssssnssssesssassssssanssss | sesssssssssssnssssesssssssnessssssssssnssans
19828) AB 4|COLUMBIA PROPERTY 3.65 08/15/2026 .108/03/2016.... | JP MORGAN SECURITIES INC........ocovvirirrrrirririninnns 8,966,340 9,000,000
224044 CG 0|COX COMMUNICATIONS INC 3.35 09/15/2026...........cccomrrmmerererereerieinerieniens .109/08/2016.... | WELLS FARGO BROKERAGE SERVICES..... 9,983,100 ...10,000,000
227170 AE 7|CRNN 2013-1A A ABS 3.08 04/18/2028 07/06/2016.... | BARCLAYS CAPITAL.......cooomiiimiiimieiiseeiises st | ceisiesesses s essss s eneninns | ereiiessssessseeessineees 1,530,221 1,592,167
227170 AF  4|CRNN 2014-1A A ABS SNR 3.04 08/18/29........ R 09/12/2016.... | BANC OF AMERICA SECURITIES, ettt | sestene et | et 7,507,331 7,757,010
22966R AD 8 | CUBESMART LP 3.125 09/01/2026..........coevumeirmeremerseriseesessaseissssesssesssessssesessssssssssssesssssssanse | oevesseens 08/08/2016.... | WELLS FARGO BROKERAGE SERVICES...........ccostiieiiiineiieriesisesississesssssessssssssssssesssssns | sooseissessssssnsssnses 5,970,240 6,000,000
22973@ AA 3 |GREAT WEST 2015 4.62 12/15/2037 1 07/15/2016.... | PrIVate PIACEMENL........cvuiiriireririresie sttt | diesssssessessss st sessesssesensessnsnes | soessessasesesssssnssasenenes 1,070,066 1,070,066
233320 AD 6|DSLA 2004-AR1 A2B SEQ SSNR FLT 09/19/44...... .108/11/2016.... | ROBERT W BAIRD CO......ccuuuivumrirrirereiaeiseisesesesssssissssssesssesssessesssssssssssessesssesssessssssssssssns | sonisesssssssssssssnenes 3,745,658 . 4,270,077
25466A AJ 0|DISCOVER BANK 3.45 07/27/2026 [ 07/2172016.... [ CITIGROUP........couiviiiiiieiieeiieesisssi s | ceitnssis s essss s | ersieieneees 10,988,010 | ..oouvvevrnrircriinns 11,000,000
25466A AJ 0|DISCOVER BANK 3.45 07/27/2026 [ 07/2612016.... | CITIGROUP........couuiemieeiiicrienieesseiesesie st ensteens | cbsenisnsssessisest st nssssninentes | ceresssssessssnsssenesenes 4,007,000 4,000,000
26827E AA 3| ECAF 2015-1A AT ABS SSNR 3.473 06/15/40.........cuervurrrreereesneiseisesisessssese s ssssssssssssssseesas .... | 07/26/2016.... | GUGGENHEIM CAPITAL MARKET. 3,352,184 3,421,687
268948 AB 2| EAGLE BANCORP 5.00 08/01/2026...........ccovvrerrererinricererisisnrsisissnsenes .107/21/2016.... | SANDLER & O'NEIL PARTNERS. 9,000,000 9,000,000
28618W AB 0|ERL 2014-1A A2 ABS 3.668 04/19/2044 .1 07/12/2016.... | CS FIRST BOSTON.......couuiimureurimmersseriseesessssessessessssesssssssssssssssssssess s sssssssessesssessssnssssssns | stsesssssssssssnsssesssssssssssnsssnessns | sosessssssessnssssssnenes 7,886,250 8,000,000
28618W AB 0|ERL 2014-1A A2 ABS 3.668 04/19/2044 .109/15/2016.... | BANC OF AMERICA SECURITIES..........oviviiiriiriirisiiiessisssesssessisesssssssssssssssssssessssssssssnnes | covsnsssssssssnssssnns ...7,983,750 8,000,000
30288L AN 3 |FREMF 2016-K53 B MEZ 4.1557 03/25/2049...........coovtvumirierirererneriieesnesisssiesssesssesssssssssesenenes .106/16/2016.... | BANC OF AMERICA SECURITIES........coumirmrirreririmiimerissieseseesssssessesssessessssesssssssssssesssnes. | sossesssssssssnsssenes vt | e
30290U AL 3|FREMF 2012-K22 C MEZ 3.8108 08/25/2045........ .107/25/2016.... | BANC OF AMERICA SECURITIES. ......ctiuuiiueiimrirerineiseisesiessseesssisssssssssessesssssssssssssssssssnes | stssisssssssssnsssessssssssessnsssnsssns | sosnessssessssnssssssnenes 6,421,921 6,436,000
302950 AG 7 |FREMF 2016-K57 B MEZ 3.9188 08/25/2049............ccomrvmmirmirirerineeienineeiessessiesssesssesessssnens .1 09/15/2016.... | BARCLAYS CAPITAL....oovtrrirrirmiieirierieseseess s sssess st ssesssensssnsns. | sisisesessasssssssnenes 3,835,384 4,000,000
31307# AC 5|CORPUS CHRISTI (FDL) CTL 4.537 06/15/37.......coourrvurrrerereerseiseiserineesenes [ O7/27/2016.... | Private PIACEMENT.........ccuiuuurieieriseeiieeseeis et ss bbb | sbsseissssssssesstnees 612,099 | .o 612,099
31307# AC 5|CORPUS CHRISTI (FDL) CTL 4.537 06/15/37......ccvvverveererreisirnsierissierssnienes .1 08/15/2016.... | CaPItAlIZEA INEEIESE.........cveiicereriiriie s ennes | stesbsessessess s sssen s ensents | oetiesinseen e 1,389 ..1,389
31307# AC 5|CORPUS CHRISTI (FDL) CTL 4.537 06/15/37.......coovvvrerierereerieinnerieesinenienes [ 09/15/2016.... | CAPILANZEA INEETESL........ouuveererreiceris ettt rsens | srestenss b ss et nnianes | sessseesenseensnensenes 2,331 ..2,320
32051G XQ 3|FHASI2005-AR5 2A1 SEQ SSNR FLT 11/25/35 .107/12/2016.... | BANC OF AMERICA SECURITIES 3,123,837 3,437,510
33616C AB 6 |FIRST REPUBLIC BANK 4.375 08/01/2046 .1 07/25/2016.... | BANC OF AMERICA SECURITIES, 6,855,590 7,000,000
33972P AA 7|FLNG LIQUEFACTION 2 LLC 4.12503/31/38 .1 07/12/2016.... | GOLDMAN SACHS.......ccvumiimeirieiieiieriseeiseeiss sttt | sboseessessssssesssnees 5,000,000 5,000,000
343498 AB 7 |FLOWERS FOODS 3.50 10/01/2026..............covvuv .109/23/2016.... | DEUTSCHE BANK ..ottt esssssss s ssssesssssssssssssessanss. | sesssssnssessessnens 8,952,570 9,000,000
357081 AE 8|FREMF 2015-K720 B MEZ SEQ 3.3894 07/2022.........cccrvvureemieeeineiessesensesesssissessssssessenssesens .107/06/2016.... | BANC OF AMERICA SECURITIES........coomiimrimririeiiiseriesiesissessssssessssssessssssssssssssssssesssnse | sossessessssssnsssenes 8,000,000 TFM.ens
362341 4A 4| GSR 2006-AR1 2A1 SEQ SSNR FLT 01/25/2036.........ccvvoerereirriineiieiireseseniseenns .106/16/2016.... | BANC OF AMERICA SECURITIES.........coosirirmiiineiirneeissssissssessssssssssssssssssssssssssssssessssssssssnnss | sossnsssssnssssnssssnsssssesssssanssssanes | sessmssssnssssnsssssasssssssssssssssasssss | cosnesssnssssnssssnssssssssssnssssnssssos 1FM
362480 AD 7|GSCC 2006-2 A1 SEQ SNR FLT 05/25/2036... [ 07/11/2016.... | CS FIRST BOSTON.......cuuurimurimirinerirriseessesasesssessse s sess s ssssessesssessssssesssssesssesssesssssssssssns. | sosisesssssssssssssnenes 1,389,439 1FM
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045.........comrruirmirierineesseinsesississessssessesissessssssssees .106/03/2016.... | AMHERST SECURITIES CORP.......coiitrririieimeieiesisenssseeseessssssssses st ssssssssssssssssesssssssssns | sossesessssssnsssnees ettt | e AFM.ens
37363 AK 7 [GEORGIA TECH FND 3.843 11/01/2048..........c.coccovvrervrrnnee .109/12/2016.... | JP MORGAN SECURITIES INC........cvuuiiiiiiiiierirriieissiiesiesesesssssssssssssesssesssesssesessssssssssnes | soesisnsessssensssessnesssnssnssnesies | e 6,131,510 5,815,000 1FE
375558 BM 4| GILEAD SCIENCES 2.95 03/01/2027........ccoirererereeririeeneiesssiensenesseenns .109/15/2016.... | JP MORGAN SECURITIES INC......ooorverrrerrrirnnens 2,999,220 3,000,000 1FE...
393508 AJ 5|GAAFT 2016-T1 AT1 ABS SSNR 2.3801 10/48..... .109/28/2016.... | BARCLAYS CAPITAL....ccvoriirririieiiesisesisseiss e ssesissessssisessssinns 3,999,989 4,000,000 . |1FE...
393647 AC 6|GRNBR 2007-1A C CLO MEZ FLT 11/01/2021....... . [09/14/2016.... | CS FIRST BOSTON.......ccourumurimiimmiriseriseesseisesiessesssesssesssss s sssesssesssessssssssssesssenssssssssssssssns. | sossssssesssssssnsssnenes 3,791,685 3,866,600 1FE...
40075T AA 0 [GUARANTY BANCORP 5.75 07/20/2026...........cccoeverriririneinerisessesisesessseiseessssssssssesssesssssssnse | oevesaseens 07/13/2016.... | STIFEL NICOLAUS........couiiuiiieiineieisssise st ees s sssses sttt sssnins | cossissssssssesssnees 8,000,000 8,000,000
401378 AA 2| GUARDIAN LIFE INS 7.375 09/30/2039 .1 07/26/2016.... | JEFFERIES & CO.....couiiuuiiriiiiiieieieieieiessiesiesisssssssese st ssessessssens | sosesesssssessesssnenes 11,368,857 . 8,019,000 1FE...
42809H AG 2 |HESS CORP 4.30 04/01/2027.......cvuuerirrereerseiserieriseessessssissessssssnensnenes .109/19/2016.... | JP MORGAN SECURITIES INC......corimirimriririerimeesessssssessessssessssssssssssssessssssssessssssssssssssses | sossessessssssnsssenes 10,976,900 | ...couveenrrrrierirnes 11,000,000
437303 AA  8|HPA2016-2 A ABS SSNR FLT 10/17/2033......cccuureeirrrrireieiieseiieseiss s 1 08/25/2016.... | CITIGROUP......ccoouieiiiiirciieeiicisseissise sttt steens | cbiseisnsssensbs st es s bsenntes | ceressnsisasssssssessienes 7,938,528 8,000,000 | ..vvovvreeririeieeiee s 1FE...
44984R  AB 4 |PRETSL 4A A2 CDO SSNR FLT 06/24/2034..........ccovvvemeremreneeiiriserinniinns .109/12/2016.... | BANC OF AMERICA SECURITIES..........coovvoorereeeriescsiseesssesessssssssssssssssssssssssssssssssssssssssssssnss | sossosssssissssssssssenns 5,038,290 5,468,972 17,733 | 1FE...
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45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018.. L[ 07/31/2016.... | CAPILANZEA INEETES........ouoveereirircereieeiies et bbb | Hiestess bbbt ensnns | sestsenessessess st 3,244 ...8,537 v [ BZn,
45632@ AA 7 [INDUSTRIAL PIPING 14.50 12/13/2018.. .1 08/31/2016.... | CaPItAliZEA INEIESE.........cveeiicireiic bbb ents | sbessessssien et | errenie s 2,614 ...6,880 ABZes
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 .| 09/30/2016.... | CAPItANZEA INEETESL........ouuveurerrercereieie ettt esens | srestenss s ss et rnsanns | sessseesensnesinensenes 2,487 ...6,546
460146 CP 6 |INTL PAPER CO 3.00 02/15/2027 .108/02/2016.... | JP MORGAN SECURITIES INC......oovomrirrriniirnrirnes 11,954,880 |.. ...12,000,000
46618A AA 2| HENDR 2014-2A A ABS 3.61 01/17/2073 .1 07/26/2016.... | BARCLAY'S CAPITAL....oovirrirrimmiieirierierei st ssesess s ssess s sssse st snssenins. | wtsesissssesssnsssenssesssnssnsssnesies | soresssssessssnsssesssened 6,543,074 . 6,474,285
46619T AC 6 |JFIN 2016-1A AF CLO SSNR 2.737 07/27/28 .1 07/08/2016.... | JEFFERIES & CO.....couvvuuiirririererineiseiesessesssesssssese s ssssse st sssss st ssssssssssens | sbsssissssssssssssnenes 5,000,000 . 5,000,000
46619T AL 6 |JFIN 2016-1A BF CLO MEZ 3.83 07/27/2028, 107/13/2016.... | JEFFERIES & CO...uovvvuiiiiriieiseiierisiisie sttt ssasssessessans | sesssssessosssssesssssessssssessessnses | soessessssesssssssnssssnenss 4,000,000 . 4,000,000
46630J AE 9|JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049.... .109/27/2016.... | BANC OF AMERICA SECURITIES, . vt | 5,900,625 . 6,000,000
46630J AE 9|JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049.... .109/29/2016.... | BANC OF AMERICA SECURITIES, . ettt [ s 2,456,250 . 2,500,000
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE...... . veveineeens | 06/26/2016.... | Deferred INETESt...... ..o | 6,856 ...8,087
47232T AB 3 [JMAC 2009-R3 1A2 MEZ FLT 12/26/2035 RE.......... e sevenneenr | 06/02/2016.... | AMHERST SECURITIES CORP............. . ettt | ettt nne | reees et | eeees bbb
49338C AB 9 |KEYSPAN GAS EAST 2.742 08/15/2026 .1 08/02/2016.... | CITIGROUP........coiiiiiriririeiinsissiesie s 8,000,000 . 8,000,000
49803X AA 1|KITE REALTY GROUP 4.00 10/01/2026 .1 09/15/2016.... | US BANCORP.........cootrirrmrirrireesininerie e essssessssssssensenes . ...7,967,920 . 8,000,000
50218Y AA 6|LSTRZ 2015-1 A SEQ SSNR FLT 01/01/20............ .107/15/2016.... | BANC OF AMERICA SECURITIES, . ettt | s | e 10,231,304 | ..o 10,433,452
50218Y AA 6|LSTRZ 2015-1 A SEQ SSNR FLT 01/01/20............ .1 07/20/2016.... | MIZUHO SEC USA.........iiimiimiiieiiiriieniesiseesesssssse sttt essseenssesssssses. | stsssessssssssssssnenes 6,831,738 . 6,955,635
50587K AA 9 |LAFARGEHOLCIM 3.50 09/22/2026 . . .109/15/2016.... | JP MORGAN SECURITIES INC.......oovomrirerinrirnrrrnes v [ 2,997,480 . 3,000,000
511637 AA 8|LAKELAND BANCORP 5.125 09/30/2026. bbb . 109/27/2016.... [ STIFEL NICOLAUS........cooviieiiieiecieietcieessie st sssnsessnnss | evessssssssassessnssnsns 5,000,000 . 5,000,000
523277 ZZ 7|LECTRUS CORP TL 17% PIK 11/15/2017 .1 07/01/2016.... | Capitalized INLErESt..........covuermerirerceiiieeeeiesieees i ] e | e 8,812 ...8,843
523277 ZZ 7|LECTRUS CORP TL 17% PIK 11/15/2017 . 08/01/2016.... | CaPIAIIZEA INEEIESE...........urvereriiirieirii it | cesieseis e ...9,106
523277 ZZ 7|LECTRUS CORP TL 17% PIK 11/15/2017 .1 09/01/2016.... | CaPItAliZEA INETESL........oouverrercerieie et | ebresissessensinenienes ...9,074
525221 GM  3|LXS 2005-9N 1A1 SEQ SSNR FLT 02/25/2036. .108/03/2016.... | BANC OF AMERICA SECURITIES, et siens | eeesieenies s st | sressieenes 19,578,554
53117C AS 1|LIBERTY PROP LP 3.25 10/01/2026.. .109/13/2016.... | JP MORGAN SECURITIES INC........ocoovrirvrrriririninnns . 5,000,000
543190 AA 0|LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045 . . .107/22/2016.... | BANC OF AMERICA SECURITIES, . SOOI ORI . ...4,639,714 . 4,788,610
543190 AA 0|LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045. . s vevreeenns | 0712212016.... | CS FIRST BOSTON.....cccouiiumiirmiisieisissiisesssessses sttt ssssssssssens | eesssessssssnssssssas 8,189,479 . 8,452,974
54910C AA 7|LSTRZ 2014-2 A SEQ SNR FLT 12/01/2021 s .108/02/2016.... | BANC OF AMERICA SECURITIES, . et | s | s 12,851,124 | .o 12,907,595
54910K AA 9|LSTRZ 2015-7 A SEQ SNR FLT 07/01/20.........ccocvrnec. .107/22/2016.... | BANC OF AMERICA SECURITIES, . et [ s 4,603,188
55265K 7C 7|MASTR 2004-1 B1 MEZ FLT 02/25/2034 .109/13/2016.... | CANTOR FITZGERALD & CO......couuirurrirriririneiseriesssessessseesessssssessesssssssssssssssesssesssesssssess. | sonisessssssssssnsssenes 1,278,482
55368@ AA 6|MSILIGHTING TERM LOAN 15% 11/6/2017 [ 07/31/2016.... | CADItAIIZEA INEEIESE............vveeecveeeceeeeceeeeee e enessenesseensssensns | cossieessesansseanssenns 79,939
55368@ AA 6 |MSILIGHTING TERM LOAN 15% 11/6/2017 R .1 08/31/2016.... | CaPItaliZEd INEIESE.........cveivecireriicie st enses | sresbsissns s . 80,618
55368@ AA 6|MSILIGHTING TERM LOAN 15% 11/6/2017......cooivemevrcrererierienes .| 09/30/2016.... | CAPItANZEA INEETESL........oouverrerereisieieesiis et ssnsens | cisesisessesss st ssssssssenies | oesssessienes 39,340 . 78,680
576433 C5 3|MARM 2005-6 5A2 PT SNR FLT 07/25/2035.... .107/05/2016.... | STIFEL NICOLAUS...........ccocuvvenn. 2,710,674 . 3,239,043
576433 QD 1|MARM 2004-7 5A1 PT SSNR FLT 07/25/2034 .108/29/2016.... | CS FIRST BOSTON.......courimurimirinrirriscessssssensesseseseesssssesssesssenssensssesas . 858,311 | .ovvvcrennes 903,485
59020U V7 7 |MLMI 2005-A9 1A1 SEQ SSNR FLT 12/25/2035...... .107/26/2016.... | BANC OF AMERICA SECURITIES, . ceerere e [ s 2,236,329 . 2,383,829
59100U AA 6| META FINANCIAL 5.75 08/15/2026 . .108/10/2016.... | SANDLER & O'NEIL PARTNERS. . trrrerereres | s | e 20,000,000 . 20,000,000
594918 BR 4 |MICROSOFT CORP 2.40 08/08/2026.............ccverrmererrerenireenernneinnns .108/01/2016.... | BANC OF AMERICA SECURITIES, . ettt | e | e 9,981,400
594918 BS 2|MICROSOFT CORP 3.45 08/08/2036...........c.ccourverviriiirirerinriinnis .108/01/2016.... | BANC OF AMERICA SECURITIES, . ceereresn s [ s 9,961,300 .
61748H FK 2|MSM 2004-10AR B1 MEZ FLT 11/25/2034........... . severneens | 09/13/2016.... | AMHERST SECURITIES CORP............. . et | s 4,295,436
61761 3R 8|MORGAN STANLEY MTN 3.125 07/27/2026. s ceverneees | 07/20/2016.... [MORGAN STANLEY ......comiiimiiuiiieeiieeisseisssissstsesi e ssess s ssienins | eesssssssssssssssssnas 5,000,000
62405T AE 7|MHAWK 2013-2A B CLO FLT 07/22/2024........... .| 08/05/2016.... | BANC OF AMERICA SECURITIES, OO OOPUSOT O OPROPRUOTROTRRPRURTRl IO 16,000,000
62946A AB 0|NPRL 2016-1A A2 ABS SNR 5.438 04/20/2046....... . .1 07/20/2016.... | CS FIRST BOSTON.......couvumremmrsaeemessessseeseessssssessessssss st s s sssss st ses s ssesssessses | siesssnssssessssssssssssnsssesssesssnsssnns | soseessesssnsssnenes 6,641,172 . 6,500,000
63859W AE 9| NATIONWIDE BLDG 4.00 09/14/2026............coerrerriirrrrrirereirnisseeieiseenes voer [ 09/07/2016.... | BARCLAYS CAPITAL......ooviieiieiriierieiieieiseiesiese st sse st sse s sssssssssesssssssessesses | sonssssassessssssssssessessessssessesssssnses | sesessensens 19,941,200 . 20,000,000
638671 AE 7|NATIONWIDE MUTL 144A 7.875 04/01/2033..... . . I [ 07/20/2016.... | STIFEL NICOLAUS.........cvuuiiuerirerirrisreissssiesie st s sssssss st ssssssse s sessssssssssssesssnssss. | sessesssnssssesssesssssssnsssnesssesssesesns | aessessees 22,351,225 | .o 16,250,000
64129) AL 4 |NEUB 2013-14A B2 CLO MEZ 3.158 04/28/25........ . . ... | 08/05/2016.... | BANC OF AMERICA SECURITIES . ettt [ s 8,027,500 . 8,000,000
647551 A* 1|NEW MOUNTAIN FINANCE 5.313 05/15/2021 . SOOI veverneeees | 09/30/2016.... | PriVate PIACEMENL.........ouiiirrierriiciiiiiie it enes | senisstssess st nienes | oenieeneans 17,000,000 | ...oooveenieerrierirns 17,000,000
64952W CH 4|NEW YORK LIFE GLOBAL 2.35 07/14/2026..... 1 07/11/2016.... | DEUTSCHE BANK.......ocvimrimmriuiimeiiieriseesseissesssssssss sttt sssssss s sessenssssssns | absessssssssssssssssesssesssssssnsssnsssns | sosnessssssssssnssssnsnenes 7,995,040 . 8,000,000
65539C AK 2|NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE.......... . .| 06/06/2016.... | AMHERST SECURITIES CORP............. . reree s | s et | s
67066G AE 4 |NVIDIA CORP 3.20 09/16/2026...........ccveurrmerirerereenenisersessseesssensssensenssssens .1 09/13/2016.... | GOLDMAN SACHS.......oovirririeimiiieriesieseseeiss s ssessse st sssssss st sssss s sssssnsssssns. | sosisssssssssssssssenes ...4,989,800 . 5,000,000
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67110K AA 9| OM ASSET MGMT PLC 4.80 07/27/2026.........covvvvrererneereriieireriseeinensesesseenns R 07/20/2016.... | CITIGROUP..........couueruimieimeimeiseeisesiesssesesees sttt snbaee | abssesssnssssensesissensssssssnsenssenenns | sessessans 34,936,650 |...oovvrnerirenrerirennns 35,000,000

675234 AA 6| OCEANFIRST FINANCIAL 5.125 09/30/2026..........coocrureirmriireieeineiersnineeesisisssssssssssesessssssssenes | avsneesenes 09/16/2016.... | SANDLER & O'NEIL PARTNERS.........coeiiiiiiieiieieicieisssse st sssssessesssssens | sesssssssssssssessssnes 5,000,000 5,000,000

67575N  AQ 6| OMART 2016-T1 AT1 ABS SSNR 2.5207 08/48...........cccoomerererererriernerieerinerienes .1 08/03/2016.... | BARCLAYS CAPITAL.....ovorrirremmeimerisesiseseseesssisesss s st ssesssesse st sss s sssesssessssnsns. | wtsesssssssssssnsssesssesssssssnsssnessns | soressssssssssnsssessnenes 7,999,994 8,000,000

67575N AU 7| OMART 2016-T2 AT2 ABS SSNR 2.7215 08/49..........cvvemrrrerirneirneiseiiseieenienes .108/03/2016.... | BARCLAYS CAPITAL... 16,499,985 |.. ...16,500,000

67590L AG 3|0CT19 2014-1A B2 CLO MEZ 4.363 04/15/26......... [ 08/31/2016.... | CITIGROUP........coouiiemiiiiiniiericeseiessiie ettt enssees | cbsenisntssess s st st snsisenies | seresssssessssnnsiesienes 1,253,500 1,250,000

67591E AE 3|0CT28 2016-1A B2 CLO MEZ 3.1 10/24/2027...... . [ 09/08/2016.... | MORGAN STANLEY........coouiimmirimrireesirissessesssesesessssissssesssssss st ssssssssssse st st ssesssssssssssessss | esssesssessssssssssssssssssesssssssanns | sonesssssssnsssenes 8,000,000 8,000,000

67984M AA 8| OLD LINE BANCSHARES 5.625 08/15/2026............ovveirrereririsernsisisnsiessssssssesessssesesssssssssssens | rovsessnns 08/10/2016.... | SANDLER & O'NEIL PARTNERS.........cooeiiiiiiiiiieieicisissisie s sssssssessesssssessesssssens | sessssssssssssessssnes 5,000,000 5,000,000
694476 AA 0|PACIFIC LIFE 6.60 09/15/2033 [ 07721/2016.... | STIFEL NICOLAUS........cooueimmrimirierireeiseesseisessesssesss s sssssssssse s sssssssssssesssesssssssssssssssns | sonisssssssasssssssnenes 15,281,921 | .o 11,825,000 283,997
717081 CY 7|PFIZERINC 7.20 03/15/2039 .{08/03/2016.... | BARCLAYS CAPITAL.......covommiiimiiiiriiiiseeieeeseises st | coviesesseseseesesenas 13,539,330 9,000,000 257,400
74040Y AA  0|PRETSL 10A A1 CDO FLT 07/03/2033.........ccoceverirmmirieeiiriiieriesissesssiessiesssessenesssssssssssssessens | aveessiies 09/27/2016.... | BANC OF AMERICA SECURITIES..........cosvvviriiirnerisesisssissssssssssssessssssssssssssssssssssssssssssssssssnss. | cossonssssnssssnsssenns 466,369 | ..oovvvrens 488,345 1,605
74040Y AA 0|PRETSL 10A A1 CDO FLT 07/03/2033............ v [09/27/2016.... | SANDLER & O'NEIL PARTNERS.......couuiiuiiriiieinerissise s ssesssssssessesssessssssssessssssssssssssens | sossisessassssnsssnnes 5,496,348 5,749,969 18,900
74041A AA 1|PRETSL 13A A1 CDO SSNR FLT 03/24/34......... .107/28/2016.... | BANC OF AMERICA SECURITIES..........coisieiiieieiieieieieiesie st sesssssesssssssssessesns | svesssssssessesissessessesssssssessssessnss | sovsesesissssssssessesesnes 1,110,398 1,282,771 1,676
74041A AA  1|PRETSL 13A A1 CDO SSNR FLT 03/24/34. .109/27/2016.... | BANC OF AMERICA SECURITIES, 14,084,995 |.. ...15,848,096 2,477
74041C AA 7 |PRETSL 15A A1 CDO SSNR FLT 09/26/2034........ .107/28/2016.... | GUGGENHEIM CAPITAL MARKET. 958,974 1,226,505 1,382
74041E AA 3|PRETSL 16A A1 CDO SSNR FLT 03/23/2035....... .107/28/2016.... | GUGGENHEIM CAPITAL MARKET..........cuutrimirmmerireresiesssisersssessessseesssssssssessssssesssssssssssssssns | sonisessssssssssnsssnenes . 877,998 1,142,111 1,463
74041E AA 3|PRETSL 16A A1 CDO SSNR FLT 03/23/2035....... .109/29/2016.... | GUGGENHEIM CAPITAL MARKET..........couutiuurimertneeeseesssiseessessessssesssssssss s ssssssssssssssessssssssssans | stossisssssssssnsssesssesssssssnsssnsssns | sesessssesssssnssssssneses 7,575,926 9,469,908 3,907
74041N AL 9|PRETSL 12A A1 CDO SSNR FLT 12/24/2033....... .108/18/2016.... [ BANC OF AMERICA SECURITIES........cooieiiiicteiceeiceete vt tessss s sessssssesesssssssesesenens | evessesssissssssesinsnns 321,826 | . 383,126 758
74041P  AB 6 |PRETSL 8A A2 CDO SSNR FLT 01/03/2033........c0ovvvrrererimeererenerierienes .108/05/2016.... | SANDLER & O'NEIL PARTNERS........couiuuiiuirmerisreseesnsisesseessesssseessssssss s ssssssssesssesssssssssssnes | siesssessssssssesssssssesssesssssssnsssnns | seeessenes 12,441,213 |.. 16,263,024 25,047
74041U AA 7 |PRETSL 14A A1 CDO SEQ SSNR FLT 06/24/34...........cooovvvremrrinriieseiseeiisssissssiss s .107/28/2016.... | BANC OF AMERICA SECURITIES........coooevvimeereceteseinesessisseesssesssssssessssesssesssssesssssssssssssssssnns | sosesssssissssesseinees 2,305,785 2,816,226 3,467
74041W AA  3|PRETSL 11A A1 CDO SSNR FLT 09/24/2033....... .107/28/2016.... | SANDLER & O'NEIL PARTNERS.........oiivimiiiniiiesiisiississsissssessesssssssssssssssessssssssssssssssssssssssens | sossssssssssssesssnsns 622,531 | oo 739,184 1,046
74041W AA  3|PRETSL 11A A1 CDO SSNR FLT 09/24/2033....... .109/27/2016.... | BANC OF AMERICA SECURITIES. .......ciueiiueirerireiseeiseiseesnessesissessss s ssssssssssessssesssssssssssnss. | soeessssssssssssssssssssssssessssessnssnns | seesesnees 12,668,593 |.. 14,375,709 2,406
T4042E AA 2|PRETSL 17 A1 CDO SEQ SSNR FLT 06/23/35..... .107/28/2016.... | GUGGENHEIM CAPITAL MARKET 249,140 327,412 384
74042E AA 2|PRETSL 17 A1 CDO SEQ SSNR FLT 06/23/35..... .107/29/2016.... | GUGGENHEIM CAPITAL MARKET. . 178,104 235,900

74042H AA  5|PRETSL 19A A1 CDO SEQ SSNR FLT 12/22/35.........ccomriiriireiriniinsiiseiisssieeisesssssissssssssessseees .109/07/2016.... | CANTOR FITZGERALD & CO......cooumivimmiriimriiieiisssisnssssesessssssssssss s ssssssssns. | sossssssssnssssnsssssnsssssssssssssssnnns | sovssnsssssssssnssssnsnes 4,729,642 6,423,961

74042M AA 4| PRETSL 22A A1 CDO SSNR FLT 09/22/2036....... .107/28/2016.... | BANC OF AMERICA SECURITIES..........coovvvoririrreriscsisesisessssssssssessssssssssssssssssssssssssssssssesnss. | sossosssssisssssssssonns 272,041 | oo 367,313
74042W AA  2|PRETSL 18A A1 CDO SSNR FLT 09/23/2035....... .107/29/2016.... | BANC OF AMERICA SECURITIES........covoeivemrieciteeeiseieessiieseesssessssssseessasssses s ssssssssssssasesssens | sosssssssissssessennees 789,854 | ..coovcienne 987,317
74042W AA  2|PRETSL 18A A1 CDO SSNR FLT 09/23/2035....... .109/30/2016.... | BANC OF AMERICA SECURITIES..........cosvvvorerireeriiscsissesissssssesssssessssssssssssssssssssssssssssssssssesnss | cososssssisssssnsssnnns 2,722,530 3,340,527

74052B AA 5|PREMIER HEALTH 2.911 11/15/2026 .1 08/24/2016.... | BARCLAYS CAPITAL. ....ccvuuiireireeseeesessesisesssessse s ssss st bssssins | soesssssssseissssssesssessssessssessssianns | sesesssneees 10,000,000 | ...eoueemncirnrrrreries 10,000,000

743315 AR 4|PROGRESSIVE CORP 2.45 01/15/2027................. .108/22/2016.... | CS FIRST BOSTON......coutiuriiirriierirsserinsssesesssisssessssssssss s ssssesssssssssessssssssssssessssssssesssssnsss | oessasssessosssssessosssesssssessesssnses | soessesssssesssssnssassnenns 6,997,550 7,000,000

743756 AB 4 |ST JOSEPH HLTH H 2.746 10/01/2026 .109/20/2016.... | BANC OF AMERICA SECURITIES.......otvuuirmeririerieimeiseriessesssseesssssessessssessessssssssssssssssssnes. | stisssssssssssnsssessssssssssnsssnessns | soreesssssssssnsssesssenes 4,500,000 4,500,000

74922M  AA 9| RALI 2006-QA6 A1 SEQ SNR FLT 07/36.......... .109/07/2016.... | AMHERST SECURITIES CORP........ceiiimiiriiireiiissiiesisseesssssss st 3,039,191 3,523,700

74931) AD 9[RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE......... L[ 07/26/2016.... | CAPItAl INEEIESE........oeeuiverriririrrerceirie et ssn st | Hrestenssne s st nnsenns | seseseesesseeseeentenes 2,459 ...2,538

74958T AB 9 |RFMSI 2007-SA3 2A1 SEQ SSNR FLT 7/27/37....... .108/03/2016.... | BANC OF AMERICA SECURITIES.......cccuuiurrimrireeiseiseieessesisseessssisesssssssessssssssssssssssssssssnss | sossesssssssssnsssnnes 2,184,822 2,570,379

754730 AE 9| RAYMOND JAMES 3.625 09/15/2026...........c0cerrrererriirirnsiserissssssessssissssesssssssssessssssessessssssanens .107/07/2016.... | BANC OF AMERICA SECURITIES..........cccosieiiieieiieieieieiesis et sesssssesssssessssessesns | svessesssssessesissessessssssssssessssessnss | sovsesesssssssssessesesnes 6,988,870 7,000,000

75887F AE 6|REGT4 2014-1A B CLO MEZ FLT 07/25/2026..... .107/13/2016.... | BANC OF AMERICA SECURITIES........couuiiuerierireeseeiseeseenessessssessssesesssssssesssessssessssssssssnss. | nesssessssesssssssssssesssessssesssssnes | seoesssenes 15,870,400 | ...couverrrerrierirs 16,000,000

75903A AB 3|REGDIV 2015-1 A1B CDO SSNR 5.251 01/36...... .107/25/2016.... | BANC OF AMERICA SECURITIES..........ooiviiiiiiirniiisriiessisssessessisesssssssssssssssssssessssssssssnnes. | covssssssnsessnnsssenns 3,341,886 3,536,387

75970E AA  5|RENASANT CORP 5.00 09/01/2026...........covvemerererrrcrerrereenns .108/17/2016.... | SANDLER & O'NEIL PARTNERS........cotiiuiimirieriiieiiriesiessieesesessssssssssesssesssesssessssessssssesssnss | stsesssssssssssnsssesssessssssnsssnesses | seoeessssessssnsssesssenes 4,000,000 4,000,000

76112B NM 8| GMACM 2005-AA1T 1A1 PT SNR FLT 05/18/2035..........ccomveuerrerirneereeiseesssseessesessessssessesssssnes | 1or [ 07/05/2018.... | CITIGROUP........coouiiuiiaieieiiesisesisees s ees bbbt enes | Hiestenss e es bbbt sesssnins | sbseeeinnes 18,724,166 20,435,652

761402 BM 7 |REVERE BANK 5.625 09/30/2026...........ccovvreverieririniiiciiesiiesiesissesssisssiesssesesssssssssssssesssesssns. | sevssiones 09/22/2016.... | AMBASSADOR FINANCIAL GROUP. 5,000,000 5,000,000

780097 BD 2|ROYAL BANK SCOTLAND 3.875 09/12/2023.. 09/07/2016.... | BANC OF AMERICA SECURITIES 14,995,500 |.. ...15,000,000

78473T AJ 9 |STARM 2007-2 4A1 SEQ SSNR FLT 04/25/37.......coviverirniiiiniicinsisiesisensssseeesississssssssssssensns | oevevernns 07/15/2016.... | CANTOR FITZGERALD & CO......ccoovurriiririiierissiesesieissisesesieins 2,098,654 . 2,607,023

83402Q AA 0|SCLP 2016-2A A ABS SSNR 3.09 10/27/2025...... .1 07/26/2016.... | DEUTSCHE BANK........cvimririiimiieirieiiesesesssissssesssessessssssssssssse st esss s ssessseessensnns | siesssesssssssesssssssesssessssessnssenes | seoeessenes 15,997,493 | ..o 16,000,000 | ...oooermreneenrierieeereneeneneeens
83608G AC 0 [SNDPT 2013-1A A2L CLO MEZ FLT 04/26/2025............covvvumererrerreiseiseiissisesiesesseisseisssssesssenes .108/29/2016.... | ROYAL BANK OF CANADAL.......ccouuiuriiimiimtiseiesessee s issess st ssssssessssssssssns. | stssisssssssesesssnnes 5,250,000 5,250,000

84470P AC 3| SOUTHSIDE BANC 5.50 09/30/2026............ccvvvrererrerrenirrirerinrrienienes .109/14/2016.... | SANDLER & O'NEIL PARTNERS........coutiuiiiiiiriiriiieirioeiiess s sssssssesssesssssssssssens | oesssessssssssessensssesssenssssssnssenns | seessienes 19,000,000 | ...couveeniirrierirnes 19,000,000 | ...voouernverrieiieririieneereeeeens
85172L AA 4 |SLFT 2015-AA A ABS SEQ SNR 3.16 11/15/24.........ocvririieirriinerierieseesiseissesi s .1 07/01/2016.... | DEUTSCHE BANK.......ccvimeimriuiimeriseeiseesseissesssssesssess s ss st ssss s ssesssssssnssssssns | stsesssnsssssssnsssesssessssssnsssnsssns | sosessssssssssnssssssnenes 1,302,255 1,290,000

860630 AD 4 |STIFEL FINANCIAL 4.25 07/18/2024...........coooeeeeeeieeirieireieseieiseissiesssse s ssessssss s sssseesans | avsesssenes 07/11/2016.... | STIFEL NICOLAUS ..ottt sttt st ssessesns | ssessssassessnsssssssesssssesansessessssnses | sessssansns 15,219,900 | ..o 15,000,000 | oo
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86360B AG 3|SARM 2006-4 4A1 PT SSNR FLT 05/25/2036.... .107/14/2016.... | CANTOR FITZGERALD & CO......cuuuivumrirrireeineiseisseesiessessssessessssssesssesssssssssssssssssssssesssessssssns | sossessessssssnsssnenes 1,913,325 2,759 [ 1Z.coooieiririieiei
86360B AG 3|SARM 2006-4 4A1 PT SSNR FLT 05/25/2036.... .107/15/2016.... | CANTOR FITZGERALD & CO....vvvumveuiirrireiineieiissises st ssssssesssesssssssns | stssisssssssssesssnees 1,435,967 2,070 [1Z.coooviiireriecieei
86360B AG 3|SARM 2006-4 4A1 PT SSNR FLT 05/25/2036.... . .108/03/2016.... | CANTOR FITZGERALD & CO.....ccourvmrirrircererineisersessiensseseseenns 2,490,175 1411 (1Z
86765B AT 6|SUNOCO LOGISTICS 3.90 07/15/2026...........ccooerererercerneirnerineineiienes .107/07/2016.... | MIZUHO SEC USA 7,000,000 2FE...
87266H AA 6| TFINS 2016-1A A CDO SNR FLT 01/20/2038 s vevernenns | 07/22/2016.... | BANC OF AMERICA SECURITIES . ettt | s | s 18,000,000 ... |1FE...
87407P AE 0|TAL 2013-2A A ABS 3.55 11/20/2038 .107/06/2016.... | BANC OF AMERICA SECURITIES, . SOSTRSROTIN ORRR 4,079,167 8,447 | 1FE
87407P AP 5| TAL 2014-2A A2 ABS SEQ SNR 3.33 05/20/39.... . .109/12/2016.... | BANC OF AMERICA SECURITIES . e | e . 839,196 | ..ccvvvrnnee 855,504 1,978 | 1FE .
88167A AE 1| TEVA PHARMACEUTICALS 3.15 10/01/2026. s 07/18/2016.... | BARCLAYS CAPITAL. ......ovuriuiimerieriseeeseesssisesssesssesssess s ssssssse st sesss st essssesssssssesns. | sissssssessssssssssssesssssssssssnsssessns | sesesssssssssssnsssessnenes 7,978,720 . 8,000,000
88433B AL 1|WINDR 2016-2A C3 CLO MEZ 4.04 11/01/2028 . R 09/27/2016.... | MORGAN STANLEY ......covuuiiriiniiieiiseeiseessseiss st st sssesssesssnnes | sonsisessssssnsssnnes 3,500,000 . 3,500,000
891160 MJ 9| TORONTO DOM BANK 3.625 09/15/2031........... . lovevrenes | 09/08/2016.... | TD SECURITIES.......cooiiiiiiiierirristeiesiie ettt ssssssesssens | eesssesssnesssensssesns 14,973,750 | ..o 15,000,000
89412R AB 1|TRAP 2003-5A A1B CDO MEZ FLT 07/15/2034....... . ceverneenr | 07/12/2016.... | GUGGENHEIM CAPITAL MARKET. . . e [ s 16,150,000 . 20,000,000
89641A AN 5| TRNTS 2016-5A B2 CLO MEZ 3.64 10/25/2028 . - .108/19/2016.... | MORGAN STANLEY .....cooirriiiriririirirenisisisssiesssssesesss s ssssssessesssenes 5,500,000 . 5,500,000
89656F AA 4|TRL 2012-1A A1 ABS 2.266 01/15/43 .108/18/2016.... | CS FIRST BOSTON.........coovvrerrrrcrires 2,242,332 . 2,320,466
89656F AB 2 |TRL 2012-1A A2 ABS 3.525 01/15/43 . .109/15/2016.... | BANC OF AMERICA SECURITIES, . et [ et | e 4,952,344 . 5,000,000
89679E AA 0| TRIUMPH BANCORP 6.50 09/30/2026.............cvcomrvrmrererererenenicrerereneenns seveenennr | 09/28/2016.... | SANDLER & O'NEIL PARTNERS, . ettt | s 5,000,000 . 5,000,000
89690E AD 9|TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44. . s veveeneenr | 08/18/2016.... | BANC OF AMERICA SECURITIES . ettt | et | e 7,789,282 . 7,858,040
89690E AD 9| TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44. . et | 09/15/2016.... | BANC OF AMERICA SECURITIES, . retrere s | s | e 6,171,606 . 6,213,352
903329 AA 8|USCAP 1A A1 CDO SSNR FLT 05/01/2034.........cccoovvoreverrenne R 09/29/2016.... | BANC OF AMERICA SECURITIES. . ettt | 6,235,856 . 7,669,000 . 17,887
90342B AA 1|USCAP 3A A1 CDO SSNR FLT 12/01/2035...........coovvorvernenne R 08/22/2016.... | SANDLER & O'NEIL PARTNERS . reerereennees | s 5,035,143 . 5,994,218 . 16,319
90390K AA 2|USCAP 2A A1 CDO SSNR FLT 08/01/2034...........ccovvereverennne R 08/22/2016.... | CANTOR FITZGERALD & CO.....oururririermrimeianiisessiesssessssesssssssessessesssesessssssssssesssessssesssessssssss. | sosssesesssssssessessssssssssnsssnessns | soresssssessssnsssessnenes 4,382,650 . 4,910,533 4,310
91159H HN 3| US BANCORP V 2.375 07/22/2026 .1 07/19/2016.... | US BANCORP.........cootririreiierireineeissiiessesiseesesissesesssssssssenes 11,912,160 |.. ...12,000,000
91854* AA 4|VZ(IRVING TX) CTL 3.62 08/15/2036, R .1 08/17/2016.... | Private PIaCEMENt. ..o 10,000,000 |.. ...10,000,000 | ....
91913Y AU  4|VALERO ENERGY 3.40 09/15/2026...........evermeermrimeriersrereseesesensersssians [ 09/07/2018.... | CITIGROUP........coouiimmrieeiieiiesiseesseissssse sttt enssens | wbsesbsssssassss st sen s ssnsnsnsentes | sesessssesessnsssenssenes 4,982,750 . 5,000,000
92330W AE 7|VENTR 2016-24A AF CLO SSNR 2.707 10/28.... . cerr | 08/11/2016.... | JEFFERIES & CO..oucvovuivirniiiiiisiiisisiss sttt | setsssssssssesssssssssessssesssssssinns | ooesssssssssnssssssssssees 7,000,000 . 7,000,000
929089 AB 6| VOYA FINANCIAL 3.65 08/15/2026.............cooueremrrierirerereesseiseriesisesssesssssssssesssesssenssesssssssenens | aveseraes 07/19/2016.... | MORGAN STANLEY .......cvouiimurimirimerirerisneesseissesiessesssesssessssssesssssss st esssssesssssssssesssessssessnnes. | soossssssssnsssessenes 5,007,700 . 5,000,000
92922F 7C 6 WAMU 2005-AR16 2A1 SEQ SSNR FLT 12/25/35. e sevenneenr | 08/24/2016.... | AMHERST SECURITIES CORP............. . OOV BT OP OO OO O OPPUTPIOTIN RPN 1,468,972 . 1,728,202
933636 AA 0|WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37... . . revenennr | 08/04/2016.... | BANC OF AMERICA SECURITIES . vt | e 3,310,146 . 3,804,765
93363P AA 8|WAMU 2006-AR14 1A1 SEQ SSNR FLT 11/25/36. e seveeneenr | 09/16/2016.... | BANC OF AMERICA SECURITIES . ceerere e [ s 2,272,398 . 2,483,495
93363P AC 4|WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36. bbbt .109/16/2016.... | GUGGENHEIM CAPITAL MARKET . . rrrre s [ | 25,275,780 . 27,380,669
948741 AM 5| WEINGARTEN REALTY 3.25 08/15/2026............coccorvrvnnee .108/02/2016.... | BANC OF AMERICA SECURITIES, 2,974,650 . 3,000,000
957576 AA 9| WESTERN & SOUTHERN FIN 5.75 07/15/2033. .107/20/2016.... | STIFEL NICOLAUS...........ccocuvvenn. 8,991,225 . 7,500,000
958100 AF 8| WESTERN DIGITAL TL B 1L L+375 04/29/2023..... .1 08/12/2016.... | Private PlacemeNt.........c.covvuurveririerierinceierisersesiesesessesessenns 750,000 | .oovveerennes 750,000
958100 AF 8| WESTERN DIGITAL TL B 1L L+375 04/29/2023..... [ 08/17/2016.... | Private PIACEMENT.........ccuuiieuerieeriieeiseiseie et | sbsneisessnsssenssnnes ...6,000,000 . 6,000,000
960413 AH 5| WESTLAKE CHEMICAL 3.60 08/15/2026...........c..cccrnrvnecne .1 08/03/2016.... | GOLDMAN SACHS.......cooiirimiiririiisiesie st ssssssssesssssessesssssens. | sessssssssessessanenes 7,000,000
961214 DC 4| WESTPAC BANKING 2.70 08/19/2026...........cccnervererererrerirerireenns 08/11/2016.... | BANC OF AMERICA SECURITIES. . SOOI ORRRR . . 8,000,000
980236 AN 3| WOODSIDE FINANCE 3.70 09/15/2026..........coourereieiineiieiiresisssesssisse s ssesssssessssssssesssens R 09/08/2016.... | CITIGROUP..........coouiiiuiiriireiseisssissise sttt esssnns | cineisesssnsisesssenes . ...4,996,700 . 5,000,000
98875L AA 7|ZAIS52016-2A A1 CLO SSNR FLT 10/15/2028. . . R 09/23/2016.... | JP MORGAN SECURITIES INC........coovvmerrririreririrnnne ceee [ | e ————— 7,929,600 . 8,000,000
BL2206 00 3|C&JENERGY TL DD L+900 03/31/2017....... . | Res 07/20/2016.... | Private PIACEMENL..........cvuuiirerireiseisseiaeiesesisee et sess st sssses | sineisssssssinessenes . 105,625 | .cvevrernns 107,781
G0014F AB  9|AABS 2013-1 A ABS SNR 4.875 01/15/2038..... . oo |Fos 06/15/2016.... | STIFEL NICOLAUS.........cvuuiiiuiiiiniiitisiiissiseiesene st snss s ssssnssssnssenses | cessissnnssnsssensssnesssnsssnsssensenees | woesiens (11,604) [ oo
3899999. Total Bonds - Industrial and Miscellaneous et . ettt ettt etetetuetetestetetesetetas  teteseseteiesetessesesossetetsstetassseetetsaetetasaseetesetetetaseet et e Aete st aeaetesaeAe st seetetsateetetsseetetaseetet et setetebansetesnsetetesantetessssetesssetesanareesasnsetesennsaes | tererereterareterinaes 1,331,971,899
8309997, TOAI BONAS = PAM 3...........cvvieieiiiecicteicececeteteectee ettt s et veseseeeesseaetesesasensasesesesesesesasssassesesssans  sesesessassssassssesssssaesasasss  euessssesesasasssesssssesesesessssassseesessssesesanssees s seseseseesseeeesese s s esee e e see et et s ae e et e A e et s e Aet et e e e e s e e e set s eraetenneetet s antetananeetesnsesasneseenensesetasrssaeninse | serieuerereeterenetanes 1,424,006,999
8399999, TOAI BONGS........evsressirsers sttt £ 888 LR £ 0 £ L4080 E o E s £48oEEEoeEEoEEE 0k 4EEE SRR oEE s fEEeeEEE oL E 0L oEEE R LR E 4L L LR HEEE LR E AL R L LR E L E LR LR E 0L E ettt et | et 1,424,006,999
Preferred Stocks - Industrial and Miscell
23380Y AD 9 |DAI-ICHILIFE 4 12/29/49...........ocoovveeierererereirrersieeseserseeeiaes IR ........ |07/13/2016.... GOLDMAN SACHS... ..ttt sss sttt sssenssssssssenss | ossssnsonssssssssessenssssansenssnssansins | osssessanes 10,000,000 | ...ccoovovreiiriiinennns 10,000,000.00
8499999. Total Preferred Stocks - Industrial and Miscellaneous.......... OO OO OO OO OO OO OO OO PO OT OO O OO PO P PO PO PO PUO OO SO PP P PO PO PP PP PO PP PR 10,000,000 XXX
8999997. Total Preferred Stocks - Part 3. . ettt ettt ettt es et eveseaes | euetertuesetesaetesesaetesasstess  oeieietesatieteseietetseeteeesseeet et s e et et eA e e et s Aet et et At A et et et et et s Ae e et e et et s ante s et At A ettt aet et enaee et et et et et taet et e et et s eneetenreetesenaetaran 10,000,000 XXX
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Statement as of September 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)
8909999, TOtAl PrEfITEA SHOCKS. ... trrurusstrserseresseesseessersseess et sers e s 8 £E8 s8££ E 1884 £ 848881 E £ 08 4£E 84488 £EE84£EE 08 1£E f£EE 4481 HEEE LA 8 oEEE4HEE 1008 1£E  E4EEEoeEEoEEEHEEEHEEE LR LR HEE 08 4EEf 4R 8 4HEEf £ EEHELE4LE 1A 8L EE L8 EEE 1L L8 1EE 8RR L8 1EE 1L EE LR Rttt | cbinnnienes 10,000,000 XXX s 0 XXX
Common Stocks - Industrial and Miscellaneous
001747 AE 4|AMMC CLO 2012-11A SUB 0 10/30/23 [ 09/15/2016.... | CITIGROUP........coouiimmriuirieriseeiseissessse s bbbt esstens | etsisessessssssesnsenes XXX
02005N 10 0| ALLY FINANCIAL INC....covvvmiinirieiieeireiiseseiissiseesessessseesseesssins [ 07/07/2018.... | BERNSTEIN. ...ouivuiimieniiaeiieeies sttt | seenisaeees 25,000.000 XXX
03762U 10 5| APOLLO COMMERCIAL REAL ESTATE.......coiiiiriiiiiierinesiesiscesnsissesiessiessensssssssssssssssenses | voesinenes 09/01/2016.... | EXChANGEA. .....ccouveeiriiriiierieciieieie e esienisssessessiessenes 195,071.000 XXX
134999 ZZ 7|CRANEMERE UK HOLDINGS | LIMITED............... <vr | 05/10/2016.... | Private PIaCEMENL..........c.uevererereererineierieeeesiseiseesessessenes 7,000.000 XXX
24703L 10 3|DELL TECHNOLOGIES-CL V. .1 09/07/2016.... | EXChANGEA. ... vvereuirieiircierisisiesie st 22,292.000 XXX
66704R 80 3| NORTHSTAR REALTY FINANCE CORP........cccrirumrrmrimirieriresiseesssissessessessssessssssssssssssssssees .107/01/2016.... | STRATEGAS RESEARCH.........ccoiimriairierireriseesseiseriesiesssesssissessssssessenes 1,820.000 XXX
90130A 10 1| TWENTY-FIRST CENTURY FOX-A. . ...iiuuiiiuiieusiisieiseeissenssssississsssssensssessssssesssssssssnssenssssssessens | snesssisan 09/15/2016.... | BERNSTEIN.......oiueitiirisiisssisseis sttt | cesnnisas 50,000.000 XXX
9099999. Total Common Stocks - INAUSEIAl BNA MISCEIIBNEOUS............cuuieiieiiiiiis itttk & he 808 E 0800810808088 E 8080880080800t 14,783,549 XXX
9799997. Total Common Stocks - Part 3..............c.cccoeevvverieriiinann. 14,783,549 XXX
9799999, TOAl COMMON STOCKS...........cvovviveciireieeiiieeeteteeeeeteeeeeteveseseeeesseetessaseesesseaesesesassesssesesssssssesesasesesnsesessssasassse  vsssissesessssssssassssesssssnsns  4esasssssssesesesasassssasseeeeesasassesasseseessssesasssseas e sesesesasssesssesee et s aesasansnseeesssseses s eseee s e set et s asees e s esesasensseansnsetnsnessnsannnenen 14,783,549 XXX
9899999. Total Preferred aNd COMMON SHOCKS. .. ..ottt ssss s es e st ess s et s easses e eee R seEseE e oeEeeeEoeEeaeoEE et eeEoEEoeEsee oeELefoeEseEeeEEoEE o EE oL e EEfEEE e oL o R oEEHEE£EE R E e E e e EE £ E RS £E R0 E e bbbt | senisnienes 24,783,549 XXX
9999999. Total Bonds, Preferred and COMMON STOCKS...........ccciiuiiiiieeieiictete ettt tes ettt s st b s s tebessstesss setessssesesssssesassssesesissetes  Sbsesessssesesassssesessssesesassssesassssesesessetesassesesessesetesassetes s sesetesssseses et et s s setebesseseses e seteb s seses s e de b b s setes st eb et bsetebas e sesesessetebnsesesssntetesansets | tebebossetesnsesesnaes 1,448,790,548 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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Statement as of September 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)

Bonds - U.S. Government

312931 A6  5|FGLMC A84529 PT 4.50 02/01/2039..........ccocooeevruunee | . | 09/15/2016. | MBS Paydown 20,209 20,209 20,477 20,422 (238) (238) 20,209 0 655 |02/01/2039.... | 1...cocvvuuuee
31371K LU 3|FNCL 254239 PT 6.50 3/01/2032..............ccccoeuereueuencceee | . | 09/25/2016. | MBS Paydown 550 550 636 622 (62) (62) 550 0 24 103/01/2032.... [ 1..ooovvveees

31388T QZ  9|FNCL 614372 PT 7.0 1/01/2032......cvvveverrrerrerririnnenns . | 09/25/2016. | MBS Paydown. 253 253 290 284 (4) 4) 253 0 12 101/01/2032... | 1ecvvverenne

31416K WP 9| FNCL AA2453 PT 4.50 02/01/2039 . | 09/25/2016. | MBS Paydown. 829 829 841 841 (11) (11) 829 0 25 | 02/01/2039....

362960 FT  7|GN 692378 PT 4.50 02/15/2039 . | 09/15/2016. | MBS Paydown. 600 600 607 605 (1) (1) 600 0 18 | 02/15/2039..

362967 DP 5| GNSF 700410 PT 5.00 03/15/2039. . 109/15/2016. | MBS Paydown 408 408 419 416 (3) 3) 408 0 14 103/15/2039....

383739 N8 8| GNR2001-17 PG PAC 6.50 4/20/31..........cccccooeeerererec . | 09/20/2016. | MBS Paydown. 6,297 6,297 6,569 6,458 (146) (146) 6,297 0 04/20/2031.... | 1............
38373W  5C 8| GNR 2002-33 PG PAC 6.50 5/20/32.........ccovommerrrernenens . | 09/20/2016. | MBS Paydown. 25,463 25,463 26,880 26,327 (764) (764) 25,463 0 05/20/2032.... | 1eeovevernnns
38373W  GY 8| GNR 2002-19 PG PAC 6.45 3/20/32...........occoverrrrrerenens . | 09/20/2016. | MBS Paydown. 17,862 17,862 18,813 18,441 (513) (513) 17,862 0 03/20/2032... | 1o

478045 AA 5| TVAJOHN SEVIER COMB 4.626 01/15/2042, . | 07/15/2016. | Sinking Fund Redemption 30,061 30,061 30,061 30,061 0 30,061 0 01/15/2042....

690353 RX 7| OVERSEAS PRIV INV 4.44 2/27/2 . | 08/27/2016. | Sinking Fund Redemption 65,804 65,804 65,804 65,804 0 65,804 0 02/27/2027..

690353 XM 4| OVERSEAS PRIINV 3.59 12/15/203 .| 09/15/2016. | Sinking Fund Redemption 14,286 | 114,286 | cooovvvev 114,286 | ...ooovovee 114,286 0 [ coovevevererererenenenenes | v 114,286 0 12/15/2030....
83190A AB 9| SBAPOOL 523402 6.54 PT 01/20/2035...........ccoouvuuunee . 109/15/2016. | MBS Paydown 28,632 28,632 31,840 31,326 (2,745) (2,745) 28,632 0 01/20/2035.... | 1.cceveeeae

841215 AA 4| SOUTHAVEN CMBD CYL TVA 3.846 08/15/2033......... . | 08/15/2016. | Sinking Fund Redemption .. 181,334 | 181,334 | oo 181,334 | . 181,334 (V] [P [ 181,334 0 08/15/2033.... | 1FE........

0599999. Total Bonds - U.S Government: ... 492,588 | ..o 492,588 | .....ccco.... 498,858 | .....cccoo..u 497,226 (4,486) 0 (4,486) (U I 492,588 0 0 0 XXX XXX
Bonds - U.S. Special R e and Special A

041083 VB 9|ARSTDEV FIN SFM A 3.10 07/01/2043 . | 09/01/2016. | MBS Paydown. 241,116 241,116 241,116 241,116 0 241,116 0 5,074 |07/01/2043....

100873 AD  0|BOSTON MAHSG 4.76 01/01/2017. . | 07/01/2016. | Sinking Fund Redemption 570,000 570,000 570,000 570,000 0 570,000 0| 27,132 |01/01/2017....

130333 CA 3 |CAHSGFINAGY A 2.90 02/01/2042..................cc...... | . | 09/01/2016. | MBS Paydown 340,057 340,057 340,057 340,057 0 340,057 (V) I 6,492 | 02/01/2042....

130333 CB  1[CAHSGFINAGY B2.9002/01/2042............ccccooeeuueeee | . | 09/01/2016. | MBS Paydown. 373,691 373,691 372,757 372,884 513 513 373,691 0 | cead 6,862 |02/01/2042....

196479 XM 6| COHSG & FIN ATXB 3.193 11/01/2027.......occvevvverenne . | 08/01/2016. | Partial Call ...125,000 | oo, 125,000 | ..ovvveennen 125,000 | oo 125,000 (0) ((0) ) [ R 125,000 0 2,096 | 11/01/2027....
25477P  NF 8 |DCHSG FIN AGY A REF 3.875 06/15/2045.................. . | 09/15/2016. | MBS Paydown. 43,125 43,125 43,125 43,125 0 43,125 (U P 1,115 | 06/15/2045....

296122 UT 9| ESCAMBIA CNTY FL SFM A 2.85 11/01/2038 . | 09/01/2016. | MBS Paydown. 339,000 339,000 339,000 0 339,000 0 2,291 |11/01/2038....

312903 MA  2|FHR119H7PAC7.51/15/2021.................. .| 09/15/2016. | MBS Paydown. 566 566 566 566 0 566 0 29 |01/15/2021....

312909 3W 2| FHR1250-J PAC17.00 5/15/2022.............cccoveeevevuneee | . | 09/15/2016. | MBS Paydown 900 900 924 906 (4) (4) 900 0 43 |05/15/2022... | 1.

312915 QG 9|FHR 14911 PAC 7.50 4/15/2023...........ccoovvveecrerrricrnnnns . | 09/15/2016. | MBS Paydown. 4,367 4,367 4,630 4,452 (20) (20) 4,367 0 217 | 04/15/2023.... | 1ooveren.

313398 P78 |FHR 2334 TD PAC 6.5 7/15/2031........ccovvvrrerrevrrerrinn . | 09/15/2016. | MBS Paydown. 10,606 10,606 11,095 10,903 (285) (285) 10,606 LU I 411 1 07/15/2031.... | 1o

313399  PS  0[FHR2347 VP PAC 6.5 3/15/2020..........coocvevvverrerrrcrnnns . | 09/15/2016. | MBS Paydown. 12,249 12,249 12,938 12,420 (125) (125) 12,249 0 525 |03/15/2020.... | 1.............
31339D 2V 9|FHR 2418 MB SEQ 6.0 2/15/2022. .1 09/15/2016. | MBS Paydown 18,802 18,802 20,019 19,162 (260) (260) 18,802 (VN R 767 | 02/15/2022....

313390 QZ  4|FHR2416 PG PAC 6.0 2/15/2022.. . 109/15/2016. | MBS Paydown 73,7117 73,717 79,102 75,026 (868) (868) 73,717 0 2,964 | 02/15/2022

313373 BU  1|FHR 1644 K PAC6.75 12/15/2023...............cccc0e0e0eecccreo. | . | 09/15/2016. | MBS Paydown. 13,903 13,903 15,204 14,302 (318) (318) 13,903 0 624 |12/15/2023.... [ 1.....ccoeeeee
3133TB 4G 2|FHR 1991 PG PAC 6.0 9/15/2027.........ccvvvvrverevrevrriinns . | 09/15/2016. | MBS Paydown. 11,261 11,261 11,676 11,440 (145) (145) 11,261 0 | correi 442 109/15/2027.... | 1.evvverenns
3133TC  HE  1|FHR 2018 PG PAC 6.35 1/15/2028...............ccccoeuueeeern. | . | 09/15/2016. | MBS Paydown 2,190 2,190 2,311 2,250 (28) (28) 2,190 0 92 [01/15/2028.... | 1.............
3133TD 3A 2 |FHR2037 HB SEQ 9.0 3/15/2028............cccccccevenenenens | - | 09/15/2016. | MBS Paydown. 5,569 5,569 6,091 5,853 (189) (189) 5,569 0 339 |03/15/2028.... [ 1...ccovvveees
3133TH S8 1 |FHR 2118 PE PAC 6.50 1/15/2029. . 109/15/2016. | MBS Paydown 19,133 19,133 20,088 19,636 (417) (417) 19,133 0 865 |01/15/2029....
3133TS  F2  4|FHR 2303 CK SCH 6.0 4/15/203 . | 09/15/2016. | MBS Paydown. 10,317 10,317 10,654 10,502 (166) (166) 10,317 0 387 |04/15/2031..
3133TU  S7 4| FHR 2357 QH PAC 6.50 9/15/2031 . | 09/15/2016. | MBS Paydown. 22,229 22,229 23,312 22,888 (670) (670) 22,229 0 859 |09/15/2031....
31340Y DB 2|FHR88-12 APAC9.25 11/15/2019.........cccooovcvsvvvuenenee | . | 09/15/2016. | MBS Paydown 22 22 25 22 (0) 0) 22 0 1 11152019.... | 1
31340Y KF  5|FHR 31-E PAC 7.55 5/15/2020...........cccc00eoemccvcvcvcvcccs | - | 08/15/2016. | MBS Paydown 285 285 254 285 0 285 0 18 | 05/15/2020.... | 1.............

31358F M5  5|FNR1991-12 H PAC 7.0 2/25/2021..........ccoevvevvvreneneee | . | 09/25/2016. | MBS Paydown. 700 700 736 706 2) ) 700 0 33 102/25/2021.... | 1o
31358G 5  2|FNR91-65Z ZX 6.50 6/25/2021 . | 09/25/2016. | MBS Paydown. 3,439 3,439 3,749 3875 705 705 3,439 [V R 143 | 06/25/2021....
31358K DY  1|FNR1991-G36 ZBX 7.00 11/25/2021 . | 09/25/2016. | MBS Paydown. 1,577 1,577 1,831 1,708 94 94 1,577 0 73 [ 11/25/2021..
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31358N  H3 9| FNR G92-29 J SCH 8.00 7/25/2022............ccc0e0ererererene . | 09/25/2016. | MBS Paydown. 5,702 5,702 5,769 5,694 1 1 5,702 07/25/2022.... | 1.............
31358N M5 8| FNR92-119Z ZX 8.00 07-25-22.........coomvvrererrrerirrnins . | 09/25/2016. | MBS Paydown 4,301 4,301 4,338 4,367 (181) (181) 4,301 07/25/2022.... | 1o
31358P EE 3 |FNR1992-117 M PAC 7.0 7/25/2022...........ccccoe0e0eeerer. . | 09/25/2016. | MBS Paydown. 3,797 3,797 4,074 3877 (18) (18) 3,797 07/25/2022.... | 1.............
31358Q ZE 8| FNRG92-59 D TAC 6.0 10/25/2022...........occvveeeevrrirns . | 09/25/2016. | MBS Paydown. 1,569 1,569 1,677 1,592 (15) (15) 1,569 10/25/2022... | 1o
31358R Y7 2 |FNR G92-66 KB PAC 7.0 12/25/2022.... . | 09/25/2016. | MBS Paydown. 12,115 12,115 13,146 12,393 (176) (176) 12,115 12/25/2022.
313590  H5  5[FNR 1993-155 PJ PAC 7.0 9/25/2023. . | 09/25/2016. | MBS Paydown. 23,238 23,238 25,728 24,005 (499) (499) 23,238 09/25/2023..
31359H NW 0| FNR 1994-63 PK PAC 7.0 4/25/2024. . | 09/25/2016. | MBS Paydown 6,556 6,556 7,245 6,783 (162) (162) 6,556 04/25/2024....
31359L  ZF  5|FNR1995-19 ED SEQ 6.50 1/25/2022..........cocvvvvvevererens . | 09/25/2016. | MBS Paydown. 2,614 2,614 2,793 2,663 (31) (31) 2,614 01/25/2022.... | 1.............
31359N  2W 0 [FNR 1997-19 PG PAC 7.0 4/18/2027.........cccccoevuvvernenene | . | 09/18/2016. | MBS Paydown. 7,810 7,810 8,415 7,931 (93) (93) 7,810 04/18/2027... | 1eecvvrernnns
31359V GF 4| FNR 1999-1 PJ PAC 6.50 2/25/2029..........ccccomvvrrrrrrunnne . | 09/25/2016. | MBS Paydown. 45,341 45,341 48,219 46,795 (1,361) (1,361) 45,341 02/25/2029... | 1o
313602 GQ  1|FNR 1988-25B SCH 9.25 10/25/2018. . | 09/25/2016. | MBS Paydown. 1,198 1,198 1,187 1,198 0 1,198 10/25/2018....
313603 BQ 4 [FNR1989-79 D PAC 9.0 11/25/2019. . | 09/25/2016. | MBS Paydown. 1,601 1,601 1,776 1,628 (14) (14) 1,601 11/25/2019..
3137BL AR 9|FMMV MO036 A 4.16 12/15/2029.... .| 09/15/2016. | Partial Call 95,000 95,000 97,613 97,549 (2,549) (2,549) 95,000 12/15/2029....
313921 JK 5[ FNR2001-57 PD PAC 6.50 10/25/2031.......c.ccoeveerruune . | 09/25/2016. | MBS Paydown 13,051 13,051 13,762 13,475 (422) (422) 13,051 10/25/2031.... [ 1ocvrre
31392B  SC  1|FNR2002-6 L SEQ 6.0 2/25/2032............ccoouvrrrvrrrrunnee | . | 09/25/2016. | MBS Paydown 3,453 3,453 3,591 3,530 (18) (18) 3,453 02/25/2032.... | 1.
31392C  EM 2 [ FNW 02-W2 AF5 SEQ HEL STP 6/25/32.........cccoveverens . | 09/25/2016. | MBS Paydown. 5413 5413 5,199 5134 153 153 5413 06/25/2032... | 1.ovvverenns
31392E  PC  8|FNR2002-58 PG PAC 6.0 9/25/2032 . | 09/25/2016. | MBS Paydown. 43,045 43,045 45,368 44,340 (1,207) (1,207) 43,045 09/25/2032....
31392k 5C 6| FHR 2455 GK PAC 6.50 5/15/2032 .| 09/15/2016. | MBS Paydown. 62,776 62,776 66,758 65,096 (2,184) (2,184) 62,776 05/15/2032....
31392K LR 5[FHR 2450 PH PAC 6.0 5/15/2022.. . 109/15/2016. | MBS Paydown revreereeen 148,826 | i 148,826 | ...ccocvuunee 158,830 | wcovrveneen 151,794 (3,233) (KX X) I [ VN 148,826 05/15/2022.
31392M  5R 9| FHR 2448 TX PAC 6.0 5/15/2032.............cccoveurvrvrrrrenenes | . | 09/15/2016. | MBS Paydown. 43,416 43,416 45,605 44,663 (1,122) (1,122) 43,416 (V) R 1,748 | 05/15/2032.... | 1.............
31393X  VH 7 [FNW 2004-W3 A6 PAC 5.50 5/25/2034..............cccco..eo. | . | 09/25/2016. | MBS Paydown. 678,187 678,187 649,788 666,475 7,633 7,633 678,187 0| e 28,027 |05/25/2034.... [ 1....ccouueee
31395X  3F 0| FHR3018 UG PAC 5.50 10/15/2034............cccoccconevwneeeae | . | 09/15/2016. | MBS Paydown 31,771 31,771 30,996 31,460 189 189 31,771 0 | s 1,173 [10/15/2034.... | 1.............
34074M  JB 8 |FLHSG FIN CORP A 2.80 07/01/2041..........ccocevvereeere | . | 09/01/2016. | MBS Paydown. 334,852 334,852 334,852 334,852 0 334,852 0 6,071 |07/01/2041....
34074M  JC 6 |FLHSGFIN B TXBL 2.80 07/01/2041... . | 09/01/2016. | MBS Paydown. 337,611 337,611 337,611 337,611 0 337,611 0 | v 6,144 | 07/01/2041....
34074M KA 8|FL ST HSG FIN CORP C 4.00 7/01/202 .| 07/01/2016. | Partial Call 5,000 5,000 5,000 5,000 0 5,000 0 200 |07/01/2027....
34074M  ND 9| FLHSG FIN TXBL REF 1 3.125 07/01/2037.................. | . | 09/01/2016. | MBS Paydown. 329,071 329,071 329,071 0 329,071 0 3,396 | 07/01/2037....
45201L  VE  2|IL HSG DEV AUTH B 3.205 07/01/2022..............ccco0eneve. . | 09/30/2016. | Sinking Fund Redemption 310,000 310,000 310,000 310,000 0 310,000 0] s 10,759 | 07/01/2022....
45201L  VF  9|IL HSG DEV AUTH B 4.44 07/01/2033..........cccovvverrvcrenns . 1 09/30/2016. | Partial Call..........cccceuurrveemermrirrermrirns | ceversererisseresissenesins | ceveeneees 1,185,000 | ..........1,185,000 | ........... 1,185,000 | ...........1,185,000 (V1 [OPPOPRPRPIO PN 1,185,000 0| s 56,866 |07/01/2033....
45201L VM 4|ILHSG DEV AUTH B 3.355 07/01/2023...............cccoe0oec. . | 09/30/2016. | Sinking Fund Redemption 510,000 510,000 510,000 510,000 0 510,000 0] e 18,568 | 07/01/2023....
45201L VN 2|ILHSG DEV AUTH B 3.605 07/01/2024, .| 09/30/2016. | Partial Call 0 ..470,000 07/01/2024....
45201L VP 7|ILHSG DEV AUTH B 4.105 07/01/2027 .| . [09/30/2016. | Partial Call 1,350,000 | ... 0 ,350,000 07/01/2027....
45201Y YL 5|ILHSGDEV AUTH B 2.75 06/01/2043............ccccoocooccrec . | 09/01/2016. | MBS Paydown. v A13,245 | 413245 | ............ 400,331 | ............ 400,602 9,085 9,085 | ..o | s 413,245 06/01/2043....
462467 NW  7|IASTFIN SF MTGE SER 3 2.90 2/01/2042............cone0o. . | 09/01/2016. | Partial Call 235,000 235,000 233,651 233,742 1,258 1,258 235,000 02/01/2042....
49130T PR 1| KY STHSG CORP A4.2507/01/2033............cccoooeeereee. | . | 08/15/2016. | Partial Call 270,000 270,000 282,285 277,974 (7,974) (7,974) 270,000 07/01/2033....
49130T  PS  9|KYHSG CORP A 3.00 11/01/2041..........ccccoooooeooecoreceeee | . | 09/02/2016. | Partial Call 340,000 340,000 340,000 340,000 0 340,000 11/01/2041....
49130T PT 7 [KYHSG CORP B 3.00 11/01/2041................ . 109/02/2016. | Partial Call. cerrnerennn460,000 | i 460,000 | .............. 460,000 | ..covoreennn 460,000 0 [ o | v 460,000 11/01/2041....
57419R  PL 3| MARYLAND CMNTY DEV E 2.857 09/01/2040. .| 09/01/2016. | Partial Call 390,000 390,000 390,000 390,000 0 390,000 09/01/2040....
57429 AL 0| MARYLAND TRANS REV 6.48 7/01/22 .|. | 07/01/2016. | Sinking Fund Redemption JROPRTRY £10 1[0 I 750,000 819,820 786,616 (2,404) (2,404) 750,000 07/01/2022....
57586N  MT 5| MA HSG FIN-C-TXBL 3.629 06/01/2023........................ .| 07/01/2016. | Partial Call 40,000 40,000 40,000 40,000 0 40,000 06/01/2023....
57586N MU 2| MA HSG FIN-C-TXBL 3.729 12/01/2023........................ .| 07/01/2016. | Partial Call 45,000 45,000 45,000 45,000 0 45,000 12/01/2023....
57586N MW 8| MAHSG FIN-C-TXBL 4.029 12/01/2027.........ccoouvvunecc . 107/01/2016. | Partial Call. revrrereeen 175,000 | i 175,000 | ..ovveeeee 175,000 | voovrvoneee 175,000 LV [OOPOPRRTRTOR VPN 175,000 12/01/2027.....
57586N  RP 8| MASS HSG FIN AGY A 3.495 12/01/2023. .| 07/01/2016. | Partial Call ...495,000 0 ..495,000 12/01/2023
57586N RQ 6| MASS HSG FIN AGY A 4.145 12/01/2027. . | 07/01/2016. | Partial Call 1,720,000 0 ,720,000 12/01/2027....
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57586N  RR 4| MASS HSG FIN AGY A 4.786 12/01/2032..................... | . | 07/01/2016. | Partial Call v 890,000 | o 490,000 | .............. 490,000 | .............. 490,000 0 [ coovevererereverenenenenes | s 490,000 (N R 12,807 | 12/01/2032....
57586N UR 0| MA ST HSG FIN A 4.37501/15/2046............cccccoeuuvenenne. | . | 09/15/2016. | MBS Paydown 52,397 52,397 52,601 52,588 (30) (30) 52,397 0 | v 1,569 |01/15/2046....
59334H FU 4| MIAMI-DADE CNTY TXBL A 2.875 11/01/2038............. . | 09/01/2016. | MBS Paydown. 17,762 17,762 17,762 0 17,762 0 59 |11/01/2038....
60415N  E4 0| MN STHFAB.1307/01/2038........cccmmvrreverererierririnens . | 07/01/2016. | Partial Call 70,000 70,000 73,763 70,000 0 70,000 0 | e 4,291 | 07/01/2038....
60416Q FW 9| MN HSG FIN REF 2.70 09/01/2041....... . | 09/01/2016. | MBS Paydown. 305,946 305,946 298,297 298,421 4,035 4,035 305,946 0 5,535 | 09/01/2041....
60416Q GK 4 |MNSTHSGFIN AGY D 2.73 08/01/2046. . | 09/01/2016. | MBS Paydown. 8,573 8,573 8,573 0 8,573 0 22 |08/01/2046....
60636Y MJ  7|MO ST HSG DEV REF SER 14.20 01/01/2040. . 109/01/2016. | MBS Paydown 31,634 31,634 31,634 31,634 0 31,634 0 881 |01/01/2040....
60636Y ML 2| MO HSG DEV REF TXBL 2 3.875 10/01/2036............... . | 09/01/2016. | MBS Paydown. 32,800 32,800 32,800 32,800 0 32,800 0 848 |10/01/2036....
60637B  FA 3| MISSOURI HSG DEV C 2.97 08/01/2036............cccvvevnne . | 09/01/2016. | MBS Paydown. e 149,813 | L 149,813 | oo 149,813 | oo 149,813 LV [OOPOPTR PRI IV 149,813 0 2,942 |08/01/2036....
647200 2G 8| NMMTGE FIN B TXBL 2.75 08/01/2035................cccooe.. . | 09/01/2016. | MBS Paydown. ceeerrennenn 131,878 | s 131,878 | oo 131878 | oo 131,878 (VI [OOSR S 131,878 0 2,842 | 08/01/2035....
649705 JJ 0[EMPIRE INS NY IND DEV 8.80 9/18 (EMPI). . | 09/11/2016. | Sinking Fund Redemption 527,010 527,010 520,111 521,269 2,381 2,381 527,010 0| s 30,729 |09/11/2018....
64972C BD 4 |NYC HSG DEV A TXBL 3.05 06/15/203 . | 09/15/2016. | MBS Paydown. 44,985 44,985 44,985 44,985 0 44,985 0 915 | 06/15/2036....
658207 MA 0| NCHSG FIN AGY 4.00 01/01/2030, .| 07/01/2016. | Sinking Fund Redemption v 125,000 | o 125,000 | coovvvvereee 125,000 | ..o 125,000 0 [ coovevevererererenenenenes | v 125,000 0 5,010 |01/01/2030....
658207 MA 0| NCHSG FIN AGY 4.00 01/01/2030.........ccococrsrvvercrerennne | . | 09/01/2016. | Partial Call 315,000 315,000 315,000 315,000 0 315,000 0| e 12,699 | 01/01/2030....
658207 RW  7|NCSTFIN AGY TXBL 36 3.907 07/01/2029................. . | 09/01/2016. | Partial Call weve. 1,665,000 | ...........1,665,000 | ........... 1,665,000 | ...........1,664,929 il T | s | v 1,665,000 0 [ o 46,511 |07/01/2029....
677377 2P 7| OHIO ST HSG FIN AGY SF 2.65 11/01/2041................ . | 09/01/2016. | Partial Call cevrennennn405,000 | i 405,000 | ..cooovernennn 405,000 (U [OPPOPRRROR P 405,000 0 984 | 11/01/2041....
797398 EF 7 |SANDIEGO CNTY CA PEN 5.648 08/15/2016. . | 08/15/2016. | Maturity. 500,000 500,000 511,540 501,140 (1,140) (1,140 500,000 08/15/2016....
83756C HW 8 |SDHSG DEV AUTH F 3.996 05/01/202 .| 09/22/2016. | Partial Call 1,040,000 1,040,000 1,040,000 1,040,000 0 ,040,000 05/01/2029....
83756C ML 6| SDHSG DEV AUTH TXBL A 3.80 05/01/203 . 109/22/2016. | Partial Call. 70,000 70,000 70,000 0 70,000 05/01/2031....
882750 NE 8| TXHSG & CMNTY AFFAIRS 2.875 07/01/2041............ .| 09/01/2016. | Partial Call 300,000 300,000 299,714 299,731 269 269 300,000 (0) 07/01/2041....
88275F NU 9| TEXAS ST DEPT OF HSG A 3.20 09/01/2039............... | . | 09/01/2016. | Partial Call 235,000 235,000 235,000 235,011 (11) (1) 235,000 09/01/2039....
91528N  AA 9 UNM SANDOVAL REG MD 4.50 07/20/2036.................. | . | 07/20/2016. | Sinking Fund Redemption cevererennnnn 145,000 | e 145,000 | ..ovvveenenn 145,000 | ..o 145,000 (VN SRR IS 145,000 07/20/2036
928120 Q3  5|VASTHSGDEV D4.30 12/25/2043...........ccccouvvrruunnnnn. | . | 09/25/2016. | MBS Paydown 320,693 320,693 320,693 320,690 0 320,693 12/25/2043....
928120 Q4  3|VAHSGDEVA3.5010/25/2037............... . | 09/25/2016. | MBS Paydown. 704,654 704,654 704,654 0 704,654 10/25/2037....
92812U Q6  8|VAHSG DEV AUTH PT A 3.10 06/25/2041 .| 09/25/2016. | MBS Paydown.............ccccocvevcvcvcrcvcneeens [ v | v 498,315 | o 495315 | ...ccccccce 495,315 0 [ oo | s 495,315 06/25/2041....
928120 XA 1|VA ST HSG DEV A 6.00 3/25/2038.............cccocoeurumuneee | . | 09/25/2016. | MBS Paydown. 359,555 359,555 387,421 385,480 cererereens(11,808) | oo ceenenennn(11,608) 359,555 03/25/2038....
92812U  XB 9 VIRGINIA ST HSG B 6.00 3/25/2038.............cocccoeonwewnnn | . | 09/25/2016. | MBS Paydown. ceeerrennenn 179,883 | s 179,583 | oo 193,501 [ oo 192,502 (7,362) (7,362) [ covverereeverereenrneres | cvernrriinnns 179,583 03/25/2038....
92813T EE 6| VIRGINIA HSG AUTH SER A 3.25 08/25/2042.............. | . | 09/25/2016. | MBS Paydown. 935,425 935,425 935,045 935,053 93 93 935,425 0| s 18,679 | 08/25/2042....
93978X EQ 9| WAHSG FIN AREF TXBL 3.00 09/01/2040.................. . 109/01/2016. | Partial Call. rerrnernen 150,000 750,000 750,000 749,177 823 823 750,000 0] e 14,975 | 09/01/2040....
93978X ER 7 [WAHSG FIN B REF TXBL 3.15 05/01/2041 . 109/01/2016. | Partial Call.........ccccccccccccesvcvcccicicsiccicicss | s, | v 1,180,000 | ..........1,180,000 | .......... 1,180,000 | ...........1,180,000 (0 R [ 1,180,000 0 .24,806 | 05/01/2041....
3199999. Total Bonds - U.S. Special Revenue and Special A 1t 25,237,406 25,237,406 25,360,857 23,634,678 0 (20,005) 0 (20,005) 0 25,237,406 0 0) XXX
Bonds - Industrial and Mi:

000744 AE 2 |ABCLO 2007-1A C CLO MEZ FLT 04/15/2021.............. R| 07/15/2016. | MBS PaYdOWN...........cocrrvererrrrirennrins [ overevmreesessnesressnees | eereverenes 1,000,000 | ...........1,000,000 993,750 6,250 6,250 | ovvicriniienienns | e 1,000,000 0| s 12,513 | 04/15/2021....
00077B  4W 0| AMAC 2002-9 A30 NAS 5.75 12/25/2032...............c...... . | 09/25/2016. | MBS Paydown. 512 512 517 494 10 10 512 0 20 | 12/25/2032....
000780 NL 6| AMAC 2003-12 2A SEQ 5.50 12/25/33...........ocvvvocciicrns .| 09/25/2016. | MBS Paydown 4,890 4,890 4,957 4,776 94 94 4,890 12/25/2033....
00084V AQ 3 [ACASC 2013-2A A2B CLO 4.55 10/25/2025.. . | 07/25/2016. | MBS Paydown verner..8,000,000 8,000,000 8,000,000 8,000,000 0 8,000,000 10/25/2025....
001406 AA 5| DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40. .1 09/15/2016. | MBS Paydown 75,000 75,000 75,000 75,000 0 75,000 02/15/2040....
00164T AA  6|AMC EAST COMM LLC 5.74 01/15/2028...... . | 07/15/2016. | Sinking Fund Redemption cevreeneenn 184,650 | 184,650 | ...ccoovvunee 193,673 | cccvvvenes 190,526 (416) (416) [ oo | e 184,650 01/15/2028....
00176 AC 0| AMMC CLO 2015-16A AX FLT 04/14/27........................ | . | 07/14/2016. | MBS Paydown 16,667 16,667 16,667 16,666 0 0 16,667 04/14/2027.....
00191D  AJ 9 |ARES2012-3A B2 CLO 3.3815 01/17/2024................... . | 09/08/2016. | Distribution 9,000,000 9,000,000 | .......... 9,000,000 | ...........9,000,000 (I PP [N 9,000,000 01/17/2024....
00192) AA  4|APS2016-1 1A SEQ SSNR FLT 07/31/2057 RE........... |. | 09/27/2016. | MBS Paydown. cevrnenennn 420,944 | L 420,944 375,167 cervrreneeen 13,800 [ o [ e 13,500 | oo | v 420,944 07/31/2057....
00213R  AA 1 [ARLFR2012-1A A1 ABS FLT 12/15/2042 . | 09/15/2016. | MBS Paydown. v 108,260 | o 105,260 | covvveveve 105,260 | ..oooovevenen 105,260 0 [ oo | v 105,260 12/15/2042....
00214M  AA 1| ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044 . | 09/15/2016. | MBS Paydown. 269,982 269,982 261,913 295 295 269,982 06/15/2044....
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00249E  AA  8|AAAIRCRAFT FIN 2013-1 3.596 11/01/2017................ . | 09/01/2016. | Sinking Fund Redemption 146,463 | oo 146,463 | .oooovvve 146,463 | .....oooveven 146,463 0 [ cooveveveverererenenenenes | s 146,463 0 3,511 |11/01/2017....
00432C CW  9|ACCSS 2005-B A3 ABS SNR FLT 07/25/2035............... . | 07/25/2016. | MBS Paydown 209,337 209,337 | ccoverrreneen 193,114 932 932 209,337 0 | v 1,057 |07/25/2035....
004421 HR  7|ACE 2004-HE3 M2 MEZ FLT 11/25/2034..................... . | 09/25/2016. | MBS Paydown. 32,000 32,000 25,844 24,450 (350) (350) 32,000 0 260 | 11/25/2034....
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035..............c.cn.. . | 09/25/2016. | MBS Paydown. 203,533 203,533 | oo 190,431 | cccvviienees 190,041 5478 5478 203,533 0 | e 4,452 | 06/25/2035....
007036 SE 7| ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035 .| 09/25/2016. | MBS Paydown ..120,098 | oo 120,098 83,778 86,877 4,000 4,000 [ oo | e 120,098 0 568 | 11/25/2035
009090 AA 9| AIR CANADA 2015-1A 3.60 03/15/2027. | | 09/15/2016. | Sinking Fund Redemption 325,681 325,681 325,681 325,679 0 0 325,681 0 03/15/2027.....
009090 AB 7 |AIR CANADA 2015-1B 3.875 03/15/2023.. 1 {09/15/2016. | Sinking Fund Redemption L A03,772 | 103,772 | oo 103,772 | v 103,771 0 LV (OO TRRTOR VPN 103,772 0 03/15/2023....
009349  AF  8|AERLS 2007-1A G3 ABS FLT 05/10/2032..................... | R| 09/07/2016. | MBS Paydown. 822,159 | oo 422,159 | oo 396,697 | ............ 420,345 (66,239) (SRt N ISP 422,159 0 05/10/2032....
009503 AA  1|AIRSP 2007-1A G1 ABS SNR FLT 06/15/2032.............. R| 09/15/2016. | MBS Paydown. 77911 77,911 63,400 69,341 1,353 1,353 77911 0 06/15/2032....
009503 AB 9 |AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032.............. R| 09/15/2016. | MBS Paydown. 560,959 560,959 | ..oocvvrneen 479,995 | ............. 492,589 4,343 4,343 560,959 0 06/15/2032....
01447Y  AA 2| ALESC 1A A1 CDO SSNR FLT 10/15/2033... . | 07/15/2016. | MBS Paydown. 42,783 42,783 40,644 (3,221) (3,221) 42,783 0 10/15/2033....
01448M  AA 7 [ALESC 3A A1 CDO SSNR FLT 05/01/2034... . | 07/15/2016. | MBS Paydown. ...120,599 ..120,599 ..107,220 6,994 6,994 ..120,599 0 347 |05/01/2034....
01448T AA 2| ALESC 5A A1 CDO SEQ SSNR FLT 12/23/203: . | 09/23/2016. | MBS Paydown. 935,303 935,303 744,542 744,722 W ATA305 | s | v 174,305 935,303 (V) R 7,725 | 12/23/2034....
01448X  AA 3 [ALESC 6A A1 CDO SSNR FLT 03/23/2035................... . 109/23/2016. | MBS Paydown cereeen 1,371,325 | 1,371,325 | 1,054,410 499,962 292,307 292,307 1,371,325 0 | cveeas 7,365 | 03/23/2035....
01448Y AB 9| ALESC 7AA1B CDO SSNR FLT 07/23/2035................. . | 09/23/2016. | MBS Paydown. ceverrennenn 167,838 | s 167,838 | oo 144970 | oo 145,164 4,915 4915 | e | e 167,838 (0 [ 1,308 |07/23/2035....
01449C AA  8|ALESC 8A A1A CDO SEQ SSNR FLT 12/23/2035........ . | 09/23/2016. | MBS Paydown. 85,311 85,311 65,156 45,216 (33,134) (33,134) 85,311 0 580 |12/23/2035....
01449C AB  6|ALESC 8A A1B CDO SEQ SSNR FLT 12/23/35 . | 09/23/2016. | MBS Paydown. ..133,298 | s 133,298 | ..o 104,556 | ............. 104,770 (54,621) (54,621) | covvoooveenereiienns | e 133,298 (0 [ 1,018 |12/23/2035....
01450B  AA 6 |ALESC 15A A1 CDO SSNR FLT 12/23/2037. . | 09/23/2016. | MBS Paydown. 32,244 32,244 24,223 24,212 (5,741) (5,741) 32,244 0 222 | 12/23/2037....
02146P  AF 2| CWALT 2006-HY12 A5 NAS CSTR 08/25/2036. . | 09/25/2016. | MBS Paydown. 200,233 200,233 | .cooriienens 128441 | covvre 128,913 22,214 22,214 200,233 (] IO 4,460 | 08/25/2036....
02146T AL 1| CWALT 2006-24CB A11 SEQ 5.75 06/25/2036............ . | 09/25/2016. | MBS Paydown. 65,264 65,264 43,970 43,687 JOOONN 1 1. R I 11,624 65,264 (VN R 2,492 | 06/25/2036....
02146T AL 1| CWALT 2006-24CB A11 SEQ 5.75 06/25/2036............ . | 09/25/2016. | Pass-Through Loss. 11,369 7,785 0 0 06/25/2036....
023654 AW 6 | AMER WEST AIR 1999-17.93 01/02/2019................... . | 07/02/2016. | Sinking Fund Redemption ...100,593 | ..o 100,593 | ..ovvveennen 106,000 | ..o 102,544 (589) TGT1e) O [, 100,593 (0 [ 7,977 |01/02/2019....
023778 AB 2| AMAIRLN 15-2 AA 3.60 09/22/2027...........cooeuvrecerennnee. | . | 09/22/2016. | Sinking Fund Redemption 307,494 307,494 307,494 307,494 (0) (0) 307,494 09/22/2027.....
023770 AB 0| AMERAIRLINES 2013-2 4.95 01/15/2023. . | 07/15/2016. | Sinking Fund Redemption 246,258 246,258 246,258 246,258 0 246,258 01/15/2023....
025816 AW 9| AMERICAN EXPRESS 5.50 09/12/2016... .| 09/12/2016. | MARUIIRY.........cooovereriiercrcvcvcviviviririiens [ v, | v 6,000,000 | ...........6,000,000 | ........... 6,120,978 6,025,193 (25,193) (25,193) | ccccovcvevevererevcverire | v 6,000,000 09/12/2016....
02660L AA 8| AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046.......... . | 08/25/2016. | MBS Paydown 22,462 22,462 16,847 14,693 1412 1412 22,462 10/25/2046....
02660T CS  0|AHM 2004-4 4A SEQ FLT 02-25-2045............ccooovvvvennee . | 09/25/2016. | MBS Paydown. 286,913 286,913 245,490 248,844 18,404 | s | e 18,404 286,913 02/25/2045....
02660T DH  3|AHM 2005-1 6A SEQ FLT 06/25/2045...........cccovrvrununnes . | 09/25/2016. | MBS Paydown. ...166,048 | ... 166,048 | ......cccccee 144,670 | .ccovrenenn 147,712 9,335 9,335 | i | i 166,048 06/25/2045....
02660T EQ  2|AHM 2005-2 4A1 SEQ FLT 09/25/2045................ccco0o... . | 09/25/2016. | MBS Paydown. .. 126,261 | .. 126,261 | oo 108,291 84,910 (1,376) (QFCTL) ) [P U 126,261 09/25/2045....
02660V AE 8| AHMA 2005-1 3A11 SEQ SSNR FLT 11/25/2035.. .| 09/25/2016. | MBS Paydown 41,010 41,010 33,449 33,811 5,753 5,753 41,010 11/25/2035....
026650 AA 3 |AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36... . 109/17/2016. | MBS Paydown 115,426 | s 115,426 | ... 116,375 | ccovvvenen 116,101 (193) (193) | o | v 115,426 10/17/2036....
02665V  AA 1 |AH4R 2014-SFR1 AABS SSNR FLT 06/17/2031.......... | . | 09/17/2016. | MBS Paydown 377,769 377,769 377,769 377,769 0 377,769 06/17/2031....
02665X AA  7|AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36............ . | 09/17/2016. | MBS Paydown. 148,826 | 148,826 | ...ccccouuneee 150,367 96,948 (122) (U7 I 148,826 12/17/2036....
02666A AA 6| AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45........ . | 09/17/2016. | MBS Paydown. 210,745 210,745 212,543 212,401 (265) (265) 210,745 04/17/2052....
02666B AA 4 |AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45............ .| 09/17/2016. | MBS Paydown. 40,883 40,883 40,881 40,880 (8) (8) 40,883 10/17/2045....
026929 AA  7|AHM2006-3 11A1 SEQ SSNR FLT 12/25/2046 . | 09/25/2016. | MBS Paydown 99,347 99,347 77,863 (3,370) (3,370) 99,347 0 12/25/2046....
030728 RC  1|AMSI2004-FR1W A6 SEQ STP 05/25/2034. .| 09/25/2016. | MBS Paydown 90,387 90,387 87,675 88,438 63 63 90,387 0 05/25/2034....
03215P BN 8| AMRES 1997-1 A7 SEQ 7.61 03/25/27 . | 09/25/2016. | MBS Paydown. 12,087 12,087 12,074 12,087 0 12,087 0 03/25/2027.....
03215P DM 8| AMRES 1998-1 A5 SEQ STP 10/25/27..........ccccouueeneee. | . | 09/25/2016. | MBS Paydown ceverrennnnn 108,367 | s 108,367 | ..ovvveenee 108,435 | ......cccc.... 108,367 (VI [OOSR VPN 108,367 0 10/25/2027.....
03235T AA 5| ACEF 2014-1A A ABS 8.00 12/20/24............ccococrererenere . | 09/20/2016. | MBS Paydown. 69,397 69,397 69,397 69,397 0 69,397 0 12/20/2024....
034863 AD 2| ANGLO AMERICAN 4.45 09/27/2020...............ccoeeuueer.. | R[ 07/11/2016. | RBC CAPITAL MARKETS. 3,970,000 | ...........4,000,000 | ..........4,015,090 | .......... 4,007,965 | ....ccccoeorrrrrruruans ceere(1,650) | v 117,199 ...(118,850) 3,889,115 | oo | i 80,885 | ..............80,885 | ... 164,403 | 09/27/2020....
034863 AG 5| ANGLO AMERICAN 4.125 09/27/2022.. R|07/11/2016. | RBC CAPITAL MARKETS 960,000 992,480 994,598 644 52,449 (51,804) 942,500 | ..ooooovovveieiiniinininns | v 17,500 | .............17,500 23,077 | 09/27/2022....
034863 AG  5|ANGLO AMERICAN 4.125 09/27/202 R| 07/29/2016. | DEUTSCHE BANK 1,641,600 1,697,141 1,700,762 1,836 89,687 (87.,851) ,611,675 29,925 29,925 .39,462 | 09/27/2022....
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034863 AG 5| ANGLO AMERICAN 4.125 09/27/2022................ccccccee.. | R| 08/03/2016. | GOLDMAN SACHS.......ccoovvvvvvvvevvnvvenns | cormrererereneseseseneseseseses | eoviivinnes 2,198,400 2,290,000 2,272,779 2,277,629 (726) | wooovevenen 120,107 | n(120,834) | oo | v 2,158,325 | ....coovvvvvvrvrnrninrnnns | cerererenen 40,075 | ...........40,075 | ...... 111,909 | 09/27/2022....

03512T AC 5| ANGLOGOLD HOLDINGS 5.125 08/01/2022................ R| 07/06/2016. | BARCLAYS CAPITAL 0 0 08/01/2022....

03761X AE  0|APID 2007-5A B CLO MEZ FLT 04/15/2021.................. R 07/15/2016. | MBS PaydOWN............coovvvveveveeieveeininnns | covevevssisasisisinnnes | ceveeeeeees 1,000,000 | ...........1,000,000 963,125 36,875 36,875 | ..o | v 1,000,000 0 04/15/2021....

03763K AB 2| AASET 2014-1 A ABS SNR 5.125 12/15/2029............... . | 09/15/2016. | MBS Paydown. cevireenenn 134,615 | L 134,615 | .ccccvee 134,615 | oo 134,615 LV [OPPRRRRTOR VN 134,615 0 12/15/2029....

03766K  AA 1| AASET 2016-1A A ABS SNR 4.875 03/17/2036.... . | 09/15/2016. | MBS Paydown. 262,500 262,500 258,758 346 346 262,500 0 03/17/2036....

038779 AA  2|ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/4! . | 07/30/2016. | MBS Paydown. 17,500 17,500 17,500 17,500 (0) (0) 17,500 0 10/30/2045..

04249@ AD 3 |ARMY & AIR FORCE 4.95 10/15/2024 . 109/15/2016. | Paydown 31,463 31,463 31,463 31,463 0 31,463 0 10/15/2024....
04544P  AD 1 |ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.................. . | 09/25/2016. | MBS Paydown. 507,296 507,296 329,647 374,058 85T | s | i 41,657 507,296 0 07/25/2036....
05178T AA 9| AURORA MILITARY 5.82 07/15/2034...............cccouuvverenee | . | 07/15/2016. | Sinking Fund Redemption 16,348 16,348 16,348 16,348 0 16,348 0 07/15/2034....
05377R AV 6| AESOP 2011-5A A ABS 3.27 2/20/18...........cccoovecereneneee | . | 09/20/2016. | MBS Paydown rerenern3,000,000 | ...........3,000,000 2,998,908 2,999,794 159 159 3,000,000 0 02/20/2018....
055310  AF 7| BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36...... . | 09/26/2016. | MBS Paydown. 221,536 221,536 | .oovveenens 166,152 200,000 22,396 22,396 221,536 0 08/26/2036....
05531U AN 0| BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/3: . | 09/26/2016. | MBS Paydown. 283,962 283,962 277,573 277,773 5,130 5,130 283,962 0 06/26/2035....
05532C AN 9| BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36. .| 09/26/2016. | MBS Paydown 861,714 861,714 810,012 828,224 33,758 33,758 861,714 0 11/26/2036....
05532E  AG 0 [BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37........... | . | 07/27/2016. | MBS Paydown. 35,432 35,432 34,807 34,392 (9,619) (9,619) 35,432 0 06/27/2037....
05532E BB 0| BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.............. . | 09/26/2016. | MBS Paydown. 268,074 268,074 264,053 265,729 1,171 1,171 268,074 0 03/26/2036....
05532E CE 3| BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37........... . | 09/26/2016. | MBS Paydown. 221,003 221,003 59,135 | ccerii 112,027 (5,381) (5,381) 221,003 0 06/26/2037....
05532E CE 3| BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37... . | 09/26/2016. | Pass-Through Loss. 0 0 06/26/2037.....
05532E CP 8| BCAP 2009-RR10 18A1 SEQ SSNR 6.0 3/26/3' .| 06/26/2016. | MBS Paydown ...106,815 ...103,544 06,815 (584) (584) .106,815 (0) (0) 3,205 |03/26/2037....
05532L AL 3 |BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36. . | 08/26/2016. | MBS Paydown. 240,244 240,244 238,442 239,574 816 816 240,244 0 8,970 |12/26/2036....
05532M  AG 2| BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036.................. .| 09/26/2016. | Pass-THIOUGH LOSS............cccuwwmwwmmivnnns [ covvvnvnvnsnsnsssnsnsssnsssnens [ covsessssssssssssssssssssnns | covvenseeeeees 181,195 (7,042) (7,042) 0 05/26/2036....
05532T FD 9| BCAP 2010-RR1 3A13 SUB SSUP CSTR 12/35............ . 109/20/2016. | MBS Paydown 820,763 820,763 812,555 806,120 3,889 3,889 820,763 0| e 17,302 | 12/20/2035....
05533C  BP  2|BCAP 2010-RR6 3A4 SEQ SSNR 5.50 10/26/35........... . | 09/26/2016. | MBS Paydown. ..425399 | ... 425399 | ............. 387,113 | oo 417,125 963 963 | v | e 425,399 ([ [ 15,709 | 10/26/2035....
05533C MC 9| BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035.............. . | 09/26/2016. | MBS Paydown. L A54279 | 154,279 | v 138,851 | cocvvienen 148,210 3,784 3,784 | i | v 154,279 0 2,823 | 11/26/2035....
05533F  AK 7 |BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035. . | 09/26/2016. | MBS Paydown. ....T44,876 744,876 739,289 734,851 (19813) | ...(19,813) 744,876 0 .26,676 | 12/26/2035....
05533F LR 0[BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/3f .| 09/26/2016. | MBS Paydown 849,514 849,514 815,533 825,028 (2,035) (2,035) 849,514 0 119,063 | 02/26/2036....
05533G CN 7 |BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35........... . | 09/26/2016. | MBS Paydown LAT2,997 | 172,997 | oo 163,915 | oo 165,397 793 LK RO VN 172,997 0 6,919 | 10/26/2035....
05533H AK 3| BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE......... |. | 09/27/2016. | MBS Paydown 667,644 667,644 645,946 653,599 12,296 | s | s 12,296 667,644 0] s 13,356 | 09/27/2036....
05533N  AJ 3| BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE.......... . | 09/26/2016. | Pass-Through Loss. 3,769 14 14 0 06/26/2037...
05533N  DJ  0|BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE........... . | 09/26/2016. | MBS Paydown. 514,361 514,361 396,058 | ............. 431,124 68,408 68,408 514,361 0] e 10,571 | 11/26/2035....
05534D AU 9|BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE. .| 09/26/2016. | MBS Paydown 571,894 571,894 503,267 511,641 29,166 29,166 571,894 0| s 10,270 | 01/26/2036....
055359 AC 7 |BCRR2009-1 2A1 SEQ SSNR CSTR 07/17/40. . 109/17/2016. | MBS Paydown 587,846 587,846 562,851 582,840 (2,622) (2,622) 587,846 0 22,331 | 07/17/2040....
05536G  AJ  5|BCAP 2011-RR7 2A1 SEQ SSNR CSTR 3/37............... | . [ 07/26/2016. | CITIGROUP 79,273 78,101 78,345 71,707 1,815 1,815 76,983 2,289 2,289 3,800 | 03/26/2037....
05536G  AJ 5| BCAP 2011-RR7 2A1 SEQ SSNR CSTR 3/37............... | . | 07/26/2016. | MBS Paydown. 253,990 253,990 254,784 252,707 2,727 2,727 253,990 0 6,656 |03/26/2037....
05536K  BL 0| BCAP 2011-RR9 5A1 SEQ SSNR CSTR 01/47............. |. | 09/26/2016. | MBS Paydown 800,117 800,117 745,109 784,067 15487 | s [ 15,487 800,117 0] s 15,526 | 01/26/2047....
05539B  AD 6 |BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE............ . | 09/26/2016. | MBS Paydown.............cccovvvevvecvevevenenees [ v, | v 1,168,504 | .........1,168,504 | .......... 1,067,720 | ..........1,116,970 7,399 7,399 | s | v 1,168,504 (U I 37,180 | 12/26/2037....
05540X BK 8 [BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE........ . | 09/26/2016. | MBS Paydown 365,540 365,540 339,952 367,246 18456 | s | i 18,456 365,540 0 | cnnnd 6,138 | 05/26/2036....
05540X BQ  5|BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE. .| 09/26/2016. | MBS Paydown 1,165,694 1,025,811 1,030,294 60,280 60,280 ,165,694 0 22,039 |11/26/2035....
05541D AU 0| BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE.... . | 09/20/2016. | MBS Paydown. ..416,941 ..416,941 344,498 361,817 e TLTAT) | s cd(MTAT) | .416,941 0 | e 1,787 |11/20/2036....
05545 AJ  8|BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE........... . | 09/25/2016. | MBS Paydown. 216,906 216,906 | ............. 193,589 | ...occccceven. 193,589 (671) (671) 216,906 0 879 |02/27/2037....
058927 AG 9| BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036............... |. | 09/20/2016. | MBS Paydown. 58,041 58,041 47,469 (343) (343) 58,041 (VN R 748 |02/20/2036....
058927 AG 9| BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036............... |. [ 09/20/2016. | Pass-Through Loss. 23,097 0 0 02/20/2036....

058931 AD 8| BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.. . | 09/25/2016. | MBS Paydown. 623,967 623,967 | ............. 452,348 | ............ 435,604 | ..o 088,206 | oo | i 46,206 623,967 (V) R 26,269 | 03/25/2036....
058931 AD 8| BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/203 .| 09/25/2016. | Pass-Through Loss. 71,539 0 0 03/25/2036....
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058931  BL 9| BAFC 2006-3 5A8 SEQ 5.50 03/25/36............ccccoemmurnrres .| 09/25/2016. | MBS Paydown 26,177 26,177 25,315 24,316 (276) (276) 26,177 0 911 | 03/25/2036.... [ 1FM........

058931 BL  9|BAFC 2006-3 5A8 SEQ 5.50 03/25/36............ccoevereeruenee . 1 09/25/2016. | Pass-Through Loss. 918 0 0 03/25/2036.... | 1FM........

059333  ZZ  0|BACKCOUNTRY.COM LIBOR+725 6/30/2020.............. .| 07/01/2016. | Paydown 15,625 15,625 15,469 15,429 196 196 15,625 (VN R 763 | 06/30/2020.... | 2FE........

05946X  H7  1|BAFC 2005-H 3A1 SEQ SSNR FLT 11/20/2035............ . | 09/20/2016. | MBS Paydown. LAATABT | A4T 451 | o 403,914 8,913 8,913 | s | i 447,451 0 3,831 | 11/20/2035.... | 1Z...........

05946X  H7  1|BAFC 2005-H 3A1 SEQ SSNR FLT 11/20/2035. . 109/20/2016. | Pass-Through Loss. 29,915 0 0 11/20/2035.... [ 1

05946X Y7 2|BAFC 2005-8 2A8 NAS SSNR 5.75 01/25/2036. . | 09/25/2016. | MBS Paydown. (793) (793) 0 01/25/2036....

05948K ZB 8 |BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035 . | 09/25/2016. | MBS Paydown cerrrinenenn 12,986 [ o [ s 12,936 | oo 0 05/25/2035....

05948K ZB  8|BOAA2005-4 CB2 SEQ SSNR FLT 05/25/2035............ .| 09/25/2016. | Pass-Through Loss. 10,990 0 0 05/25/2035....

05948K  ZF 9| BOAA 2005-4 CB6 SEQ FLT 5/25/2035............coovereennne . | 09/25/2016. | MBS Paydown. 214,918 214918 | oo 152,522 | ccoovvrenen 145,453 | ..o e TOTTA | i [ i 19,771 214,918 0 | cveres 1,234 |05/25/2035....

05948K  ZF 9 |BOAA2005-4 CB6 SEQ FLT 5/25/2035............ccoocrveveeee . | 09/25/2016. | Pass-Through Loss 22,517 0 0 05/25/2035.

05948X 55 6| BOAMS 2004-C 2A1 SEQ CSTR 04/25/34 . | 09/25/2016. | MBS Paydown. 73,981 73,981 65,750 65,300 4,618 4,618 73,981 0 | v 1,500 |04/25/2034....

05948X 5V 9| BOAMS 2004-C B1 MEZ FLT 04/25/2034. . | 09/25/2016. | MBS Paydown. ...146,027 ...146,027 (842) (842) ..146,027 0 604 |04/25/2034....

05948X WD 9 |BOAMS 2003-8 1A13 NAS 5.50 11/25/33.. .| 07/01/2016. | MBS Paydown. 0 0 9,640 | 11/25/2033....

05949A  H8 6 [BOAMS 2005-A 2A1 PT SNR FLT 02/25/2035.............. . | 09/25/2016. | MBS Paydown 1 134,837 | s 134,837 | oo 130,371 (985) (985) | o | e 134,837 0 868 |02/25/2035....

05949A H9 4| BOAMS 2005-A 2A2 PT SSNR FLT 02/25/2035............ . | 09/25/2016. | MBS Paydown. ...168,388 | .o 168,388 | ...oovvvvvne 163,968 (943) TEZ ) R [, 168,388 (0 [ 1,085 |02/25/2035....

05949C GW 0| BOAMS 2005-8 A9 PAC 5.50 9/25/35...........coomerrrermnnnes . | 08/25/2016. | Pass-Through Loss. 26,130 21,7119 0 0 09/25/2035....

05949C GW 0| BOAMS 2005-8 A9 PAC 5.50 9/25/35 .| 08/31/2016. | Book Value Adj cornernenne(13,404) | oo ...(13,404) 0 09/25/2035....

05949C GW 0| BOAMS 2005-8 A9 PAC 5.50 9/25/35 . | 09/25/2016. | MBS Paydown. 82,400 82,400 79,954 72,071 1,985 1,985 82,400 0 3,252 | 09/25/2035....

05949C HM  1|BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/3 . | 09/25/2016. | MBS Paydown. 30,024 30,024 26,381 26,557 cevvrrereeene(11,988) | oo ...(11,988) 30,024 0 559 |10/25/2035....

05949C HM 1 [BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35........... .| 09/25/2016. | Pass-Through Loss. 116 0 0 10/25/2035....

05949C  KS 4 [BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35............... . 1 09/25/2016. | MBS Paydown 5,220 5,220 4,621 4,972 (78) (78) 5,220 0 94 | 11/25/2035....

05949C KS  4|BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35............... . | 09/25/2016. | Pass-Through Loss. 755 43 43 0 11/25/2035.

05949C NN 2|BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035................ . | 09/25/2016. | MBS Paydown. 183519 | 183,519 | e 168,736 292,246 9,562 9,562 | i | i 183,519 0] s 10,760 | 12/25/2035....

05949C NN 2|BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035... . | 09/25/2016. | Pass-Through Loss. 8,959 8,523 0 0 12/25/2035....

05950M  AJ 9| BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036... . | 09/20/2016. | MBS Paydown. 550,044 550,044 527,355 3,155 3,155 550,044 0 5,203 | 07/20/2036....

05950P  AF 0 [BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046............... . 109/20/2016. | MBS Paydown 528,763 528,763 | ...ccoounen 441,431 14,952 | e | e 14,952 528,763 0 6,037 | 09/20/2046....

05950P  AF 0| BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046............... . | 09/20/2016. | Pass-Through Loss. 73,329 0 0 09/20/2046....

05950T AC 9 |BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46.......... . | 09/20/2016. | MBS Paydown. LATLTAS | 171743 | e 142,009 | .ccovvieneen 139,214 | oo 11973 i | i 11,973 | i | v 171,743 0 3,604 | 11/20/2046....

05950T AC 9 |BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46.......... . | 09/20/2016. | Pass-Through Loss. 14,104 11,662 0 0 11/20/2046....

05951F  AB 0 [BAFC 2007-1 TA1B SEQ AFC 1/25/2037.. .| 09/25/2016. | MBS Paydown 5,232 5,232 4,970 3517 (167) (167) 5,232 0 211 | 01/25/2037...

05951F AB 0| BAFC 2007-1 TA1B SEQ AFC 1/25/2037.. . | 09/25/2016. | Pass-Through Loss. 2,687 2,552 0 0 01/25/2037....

05951U  AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036................. . | 09/25/2016. | MBS Paydown. 1,207 1,207 1,146 891 (16) (16) 1,207 0 48 | 10/25/2036.

05951U AC 5| BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036................. . | 09/25/2016. | Pass-Through Loss. 290 275 0 0 10/25/2036....

05951V AV 1|BAFC 2006-1 6A1 SEQ SSNR FLT 10/20/2046.............. . | 09/20/2016. | MBS Paydown. 83,048 83,948 66,700 e (19174) | ...(19,174) 83,948 0 250 | 10/20/2046....

05951V AV 1| BAFC 2006-| 6A1 SEQ SSNR FLT 10/20/2046.............. .| 09/20/2016. | Pass-Through Loss. 14,580 0 0 10/20/2046....

059522 AA  0|BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047 . 109/20/2016. [ MBS Paydown..........ccccunmreeeverirmrnicnens | covriirmrvienernnnniencsneens | vevirnenenen 487,898 | i 487,898 | i 419,593 4,936 4,936 | s | e 487,898 0 05/20/2047....

059522 AU 6| BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036 . | 09/20/2016. | MBS Paydown. 642,916 5,452 5,452 721,496 0 05/20/2036....

059522 AU 6| BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036... . | 09/20/2016. | Pass-Through Loss. 54,264 0 0 05/20/2036....

05952X  AK 0| BAFC 2010-R4 2A3 SUB SSNR 5.50 3/26/2037............ . | 09/26/2016. | MBS Paydown. 209,205 209,205 | .o 177,824 205,215 7,255 7,255 209,205 0 8,072 | 03/26/2037....

05953Y  AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37..........cocvvvvvenennns | - | 09/25/2016. | MBS Paydown 13,514 13,514 11,815 10,150 (1,261) (1,261) 13,514 ([ R 496 | 05/25/2037....

05953Y AH 4 [BAFC 2007-4 TA1B SEQ STP 05/25/37........c.ccoeeueunweee | . [ 09/25/2016. | Pass-Through Loss. 6,447 5,652 0 0 05/25/2037....

05954D AL 0|BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37................ . | 09/20/2016. | MBS Paydown. 811 811 703 676 (2,089) (2,089) 811 0 23 |09/20/2037....
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05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37................ . | 09/20/2016. | Pass-Through Loss 2 2 0 0 09/20/2037....
05955D  AF 2 |BAFC 2009-R6 3A1 SEQ SSNR CSTR 01/26/37........... | . | 09/26/2016. | MBS Paydown. 21,278 21,278 19,363 21,034 290 290 21,278 0 319 |01/26/2037....
05955F  AA 8| BALL 2009-UB1 A4A SEQ CSTR 6/24/50.................cccec . | 09/24/2016. | MBS Paydown. 333,318 333,318 301,236 327,802 5,275 5,275 333,318 0 06/24/2050....
05955Q AA 4 |BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.............. . | 09/26/2016. | MBS Paydown. 917,675 917,675 871,791 896,629 9,667 9,667 917,675 0 08/26/2037...
05955Q AC  0|BAFC2009-R17 2A1 SEQ SSNR6.0 36 RE...... . | 09/26/2016. | MBS Paydown. 859,411 859,411 843,297 853,548 5,158 5,158 859,411 0 10/26/2036....
05955T  AA 8| BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51 . | 09/24/2016. | MBS Paydown. 3,159,573 (2,657) (2,657) ,112,401 0 02/24/2051....
05955T AC 4| BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49... . | 09/24/2016. | MBS Paydown 1,765,541 3,518 3,518 ,788,870 0 12/24/2049....
05955T  AE 0| BALL 2009-UB2 A4AC SEQ CSTR 02/24/44................ | . | 0912412016. | MBS Paydown.........ccovcvvvvvvvvvrvcrrnceneces [ covevcvcvivevenevssssssssnsenns | s 4265912 | ..........4,265912 | ... 3,911,029 | .........4,202,012 34,797 34,797 | i | v 4,265,912 0 170,541 | 02/24/2044....
05955U AA  5|BALL 2010-UB3 A4A1 SEQ SSNR CSTR 6/15/49......... . | 09/15/2016. | MBS Paydown. 3,308,733 3,308,733 | ...........3,129,581 3,272,166 22,064 22,064 3,308,733 0| 155,971 | 06/15/2049....
05955U AG  2|BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46.............. . | 09/15/2016. | MBS Paydown. 268,242 268,242 253,572 264,550 3,019 3,019 268,242 0 05/15/2046....
05956D AC 8| BAFC 2010-R5 1A2 SUB SSNR 6.0 10/26/2037. . | 07/26/2016. | MBS Paydown. 314,206 314,206 303,209 310,934 cevvrrrrenene(16,168) | oo cevernennnn(16,168) 314,206 0 10/26/2037....
05990H AA  1|BAFC 2010-R2 1A1 SEQ SSNR 6.00 08/37 RE. . | 09/26/2016. | MBS Paydown. ...716,759 716,759 719,447 701,369 24,824 24,824 716,759 0 08/26/2037....
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037...... .| 09/26/2016. | Pass-THIOUGH LOSS.............ccccuwwvvvieinns [ covvvnvsvnsssnsssnnssnsnsnsnnns [ covsvvssssssssssssssssssnnns | coveessseeeees 122,083 2,015 2,015 0 08/26/2037....
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036...................... . | 09/26/2016. | MBS Paydown 204,389 204,389 | .cocviieneen 149,637 | .ccovvenen 173,420 (1,637) (1,637) 204,389 0 8,671 | 08/26/2036....
05990H AT 0|BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036...................... . | 09/26/2016. | Pass-Through Loss. 47,002 0 0 08/26/2036....
06051G  EU 9| BANK OF AMER CRP MTN 3.30 01/11/2023................ . | 08/02/2016. | BANC OF AMERICA SECURITIES..... 2,071,720 2,000,000 | ...ccooueee 1,988,880 | ...........1,991,807 621 621 | s | i 1,992,428 | ..o | i 79,292 | oo 79,292 | i) 70,400 |01/11/2023....
06738E AC 9| BARCLAYS PLC 4.375 09/11/2024. .| R| 07/01/2016. | BARCLAYS CAPITAL 0 0 66,840 |09/11/2024....
06738E AC 9 |BARCLAYS PLC 4.375 09/11/2024, .| R| 07/06/2016. | GOLDMAN SACHS. 0 0 69,878 | 09/11/2024....
06738E AP 0|BARCLAYS PLC 5.20 05/12/2026.. .| R| 07/01/2016. | DEUTSCHE BANK 0 0| o 10,617 | 05/12/2026....
071813  BC 2| BAXTERINTL 4.25 03/15/20.........cccommmvmvvvvrmrmrermreresnrenens .| 09/14/2016. | Make Whole Call.............ccowvwvemvvvevvinens [ roverevireveveresssesssesesenes | v 1,288,047 | .........1,165,000 | ......... 1,160,480 | ..........1,162,871 2,129 2,129 | s | v 1,165,000 | coooovcvcrcscscscccscicies | v 123,047 | oo 123,047 | ....... 48,629 | 03/15/2020....
07325D  AF 1 [BAYV 2006-C 1A5 NAS SNR 5.852 11/28/2036............ . | 09/28/2016. | MBS Paydown 348,061 348,061 348,061 348,061 0 348,061 0| e 10,431 | 11/28/2036....
07330T AA  0|BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40.............. . | 09/17/2016. | MBS Paydown. reeerrennnn 130,938 | s 130,938 | .oovvveenne 125178 | oo 129,763 (332) (K72 [ [, 130,938 0 5,512 | 07/17/2040....
07384Y  KF 2| BSABS 2003-AC4 A SEQ 5.5 09/25/2033...................... | . | 09/25/2016. | MBS Paydown 210,442 210,442 212,678 212,110 (85) (85) 210,442 0 | cveeas 7,568 |09/25/2033....
07386H QZ  7|BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35.... . | 09/25/2016. | MBS Paydown. rerrneneenn 11272 | 411,272 348,553 9,146 9,146 | i | i 411,272 0 5,532 | 04/25/2035....
07386R  AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37. .| 07/25/2016. | Suspense Ledger Adj 209 0 209 209 05/25/2037....
07386R  AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.......... . | 08/25/2016. | Suspense Ledger Adjustment. 310 0 310 310 05/25/2037....
07386R  AA  7|BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.......... . | 09/26/2016. | Suspense Ledger Adj 1t 1 0 1 1 05/25/2037.....
073870 AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/37..........ccuunn. . | 09/25/2016. | MBS Paydown. 8,192 8,192 4,866 3,426 1,562 1,562 8,192 (U I 148 | 04/25/2037....
073870 AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/37................ . | 09/25/2016. | Pass-Through Loss. 1,151 702 0 0 04/25/2037.....
073871  AX  3|BALTA2006-4 23A2 SEQ SSNR CSTR 8/36. .| 09/26/2016. | Suspense Ledger Adj 0 0 21 |08/25/2036....
073879 GN  2|BSABS 2004-AC5 A2 SEQ FLT 10/25/2034.. . | 09/25/2016. | MBS Paydown cerreenenen 109,491 | L 109,491 81,845 84,963 7,029 7,029 | oo | e 109,491 0 597 | 10/25/2034....
073879 M5 4| BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020.......... .| 09/25/2016. | MBS Paydown 242,081 242,081 244,956 243,898 1,567 1,567 242,081 0 8,817 |09/25/2020....
073880 AG  1|BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047........... | . | 09/25/2016. | MBS Paydown. 237,288 237,288 | .coovneen 193,589 e 15,849 [ [ 15,849 237,288 0 2,921 | 02/25/2047....
073880 AG 1 |BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047........... | . | 09/25/2016. | Pass-Through Loss. 45,522 0 0 02/25/2047....
07388R  AE 7 |BSCMS 2007-PW15 A4 SEQ SSNR 5.331 02/44......... .| 09/11/2016. | MBS Paydown...........cccccovvvevvvevenecenences [ rovevevivirevevessvevenenisinns | v 4,141,501 | ........4,141,501 | ........... 4,410,803 | .......... 4,196,439 | ....ooooovvvivririririnns e (A8.43T) [ o cevvrreenesns (83T | i | e 4,141,501 0 157,525 | 02/11/2044....
092019 AA 6| BLACK2005-2A A CLO FLT 01/07/2018 . 107/07/2016. | MBS Paydown 1,658,234 | ...ovvorieriieri cerrreneen 12,846 | i [ 12,846 | .oovvercieini 6,149 6,149 9,326 |01/07/2018....
09751W  AA 9| BOLDINILTD 3.6 07/19/35 07/19/2016. | Sinking Fund Redemption 76,940 (99) (99) 75,000 0 3,132 | 07/19/2035....
09774X AU 6|BCM 1999-A A3 SEQ 5.98 01/15/201 . | 09/15/2016. | MBS Paydown. 6,912 24 24 7,430 0 297 |01/15/2018....
09774X  BF 8| BCM 1999-B A5 SEQ 7.44 12/15/2029.......................... | . | 09/15/2016. | MBS Paydown 7,709 7,709 7,709 3,715 0 7,709 0 377 |12/15/2029....
10513K  AA 2| BRANCH BANKING & T 5.625 09/15/2016.................... .| 09/15/2016. | MARUIIRY.........ooooveverererivcrcvereriviriririns [ v, | v 10,000,000 | . 10,000,000 | ......... 10,093,300 | ........10,008,651 (8,651) (8,651) | v | v 10,000,000 0| 562,500 | 09/15/2016....
11042A  AA 2| BRITISH AIRWAYS 4.625 06/20/2024.............cccooruruunne . 109/20/2016. | Sinking Fund Redemption revirnenenen 153,554 | L 153,554 | ooovvries 153,731 | covvrenen 153,690 (15) (15) [ cvveeerrereiserireneies [ v 153,554 0 5,318 | 06/20/2024....
11042B AA 0| BRITISH AIRWAYS 5.625 06/20/2020 . | 09/20/2016. | Sinking Fund Redemption JRUSRONORY 1< 4% I - T ISP 197,118 | oo 197,118 | o 197,118 0 [ oo | v 197,118 0 8,316 | 06/20/2020....
12189P  AD 4| BNSF 98-C TRUST 6.23 07/02/2018. . | 07/02/2016. | Sinking Fund Redemption 822 822 754 806 2 2 822 0 51 107/02/2018....
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12189P  AE 2| BURLINGTON NORTH7.16 01/02/20............................ | . | 07/02/2016. | Sinking Fund Redemption 3212 3,212 3,557 3212 0 3212 0 230 |01/02/2020....
12189P  AJ  1|BNSF 01-1 TRUST 6.727 07/15/2022..............ccooeuueeee. | . | 07/15/2016. | Sinking Fund Redemption 11,280 11,280 13,286 11,879 (126) (126) 11,280 0 | e 759 |07/15/2022....
12479H AA  7|CAUTO 2011-1A A ABS 5.61 11/15/2039.........cccvcverenee . | 09/15/2016. | MBS Paydown. 30,461 30,461 30,451 30,456 1 1 30,461 (V) R 1,140 | 11/15/2039....
12479K  AA 0| CAUTO 2012-1A AABS 4.70 07/01/2042............ooccvccen. . | 09/15/2016. | MBS Paydown. 16,970 16,970 16,967 16,967 1 1 16,970 0 532 | 07/15/2042....
12479L  AA 8| CAI2012-1A A ABS 3.47 10/25/2027. .| R| 09/25/2016. | MBS Paydown. 692,625 692,625 677,011 225,208 1,396 1,396 692,625 0] e 10,500 | 10/25/2027....
12479L  AC 4| CAI2013-1A A ABS 3.35 03/27/2028 .| R| 09/25/2016. | MBS Paydown. 367,500 367,500 362,589 217,507 576 576 367,500 0 5,695 | 03/27/2028....
12489W  EL 4| CBASS 2002-CB1B1 SUB FLT 08/25/3 . | 09/25/2016. | MBS Paydown 15,581 15,581 13,712 15,028 (189) (189) 15,581 0 08/25/2030....
12489W NN 0| CBASS 2005-CB6 A3 SEQ SNR 5.12 07/25/35............. .| 09/25/2016. | MBS Paydown 29,682 29,682 29,496 29,427 (593) (593) 29,682 0 07/25/2035....
125278 AA 9| CGCMT 2010-RR2 CA3A SEQ SSNR CSTR 12/39....... | . | 08/19/2016. | MBS Paydown 9,299,371 9,299,371 | ...........9,004,986 | ..........9,261,278 | ....cceeonvrrirurranas e 34| [ 43141 9,299,371 0 12/19/2039....
125278 AC 5| CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51.......... . | 09/19/2016. | MBS Paydown. v 1,005,224 | 1,005,224 | 1,086,231 | ..........1,028,147 (23,598) (23,598) | ovoverirereireriies | v 1,005,224 0 02/19/2051....
12527X  AA 4| CGCMT 2010-RR3 MLSR SEQ CSTR 06/14/2050. . | 09/14/2016. | MBS Paydown. cevrennnnn 493,003 | 493,003 | ..coovennnnnd 526,839 | ..o 499,251 (2,742) (VI ;2 ) (RN VR 493,003 0 06/14/2050....
125431  AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36. . | 09/20/2016. | MBS Paydown. 72,315 72,315 70,745 50,574 8,051 8,051 72,315 0 06/20/2036....
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36... . | 09/20/2016. | Pass-Through Loss 33,284 32,561 0 0 06/20/2036....
12543X  AD 8| CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37............... | . | 09/25/2016. | MBS Paydown. 306,040 306,040 269,802 267,461 ceervrennene(18,654) | oo ......(18,654) 306,040 0 01/25/2037....
12543X  AD 8| CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37............... | . | 09/25/2016. | Pass-Through Loss 41,706 0 0 01/25/2037.....
12544B  AE 3| CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37............. . | 09/25/2016. | MBS Paydown. . 145268 | . 145,268 94,161 99,777 28,449 28,449 | .o | e 145,268 0 09/25/2037.....
125685 AF 6| CIT 1995-1 A5 SUB 9.05 8/15/2020. . | 09/15/2016. | MBS Paydown. L169.271 | 159,271 | oo 159,371 91,613 cevrrereee(12,827) | e e 12827) | o | v 159,271 0 08/15/2020.
12558M  AG 7| CITHE 2002-1 AF6 SEQ STP 02/25/203 .| 09/25/2016. | MBS Paydown 40,553 40,553 41,516 41,200 860 860 40,553 0 02/25/2030....
125634 AG 0| CLIF 2013-1A ABS 2.83 03/18/2028. . 109/18/2016. | MBS Paydown 125,000 | oo 125,000 | ..oovveeeee 124,982 | .coovven 124,987 2 Y2 [OORRTOR VN 125,000 0 03/18/2028....
125634 AL 9|CLIF 2013-3A AABS 3.67 11/18/2028............cccc0e0eere .| 09/18/2016. | MBS Paydown. 59,113 59,113 59,109 59,109 1 1 59,113 0 11/18/2028....
125634 AN 5|CLIF 2014-1A AABS PT SNR 3.29 06/18/29................. . 109/18/2016. | MBS Paydown . 163,914 | 163,914 | .o 163,847 | ccovvrenes 163,791 18 HE T [T O 163,914 0 06/18/2029....
125634 AQ 8| CLIF 2014-2A A ABS SNR 3.38 10/18/2029.................. . | 09/18/2016. | MBS Paydown. 501,756 501,756 | voooevvrreend 490,851 226,810 606 606 501,756 0 10/18/2029....
12563L  AA 5| CLIF 2016-1A AABS SNR4.21 02/18/41........coevvvvrners . | 09/18/2016. | MBS Paydown. 260,534 260,534 260,507 1" 1 260,534 0 02/18/2041....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2. . | 09/25/2016. | MBS Paydown. 10,321 10,321 7,011 7,367 433 433 10,321 0 02/25/2037....
12566U AN 4| CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2. . | 09/25/2016. | Pass-Through Loss 2,206 0 0 02/25/2037....
12566V AE 2| CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37........... . | 09/25/2016. | MBS Paydown 70,571 70,571 55,561 55,968 (982) (982) 70,571 0 | coeead 2,757 | 04/25/2037....
12566V AE 2| CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37............ . 109/25/2016. | Pass-Through Loss. 17,997 0 0 04/25/2037.....
12621R  AA 2| COMM 2010-RR1 GEA SEQ SSNR CSTR 12/11/49..... [. | 09/11/2016. [ MBS PaydowN..........cocvvvermererermerererns | veverermermrisnenssessennnes | covevevnnna 2,566,600 | ...........2,566,600 2,399,196 2,544,000 e T1BD [ [ 11,155 2,566,600 0| 106,700 | 12/11/2049....
12639C AA 5| CSMC 2009-RR4 A4A SEQ 5.695 09/15/40................... . | 09/15/2016. | MBS Paydown. 1,244,425 | 01,244,425 | 1,051,685 | ...........1,212,004 9,094 9,094 e 1,244,425 0| s 52,429 |09/15/2040....
12639M  ED 3| CSMC 2010-15R 6A2 SUB SSNR 3.5 10/26/46. . | 08/26/2016. | MBS Paydown. 0 .197,341 10/26/2046....
12639M ED 3| CSMC 2010-15R 6A2 SUB SSNR 3.5 10/26/46. . 109/13/2016. | RAYMOND JAMES & ASSOCIATES.. | ....oovereuririreriienriinans ..114,810 0 113,114 1,697 10/26/2046....
12639M  EF 8| CSMC 2010-15R 6A3 SUB SSNR 3.5 10/26/46............. .| 09/13/2016. | Factor Based Paydown v 108470 | 108,470 93,827 0 [ coovevevevevevsvssesenenes | s 108,470 0 10/26/2046....
12639M  EF 8| CSMC 2010-15R 6A3 SUB SSNR 3.5 10/26/46............. . | 09/13/2016. | RAYMOND JAMES & ASSOCIATES.. | ..ooovcrvverrcrerivcreins | ceverreees 1,033,808 | ..........1,018,530 | .............. 881,028 | oo 107,711 | e e 10,874 | i [ 10,874 | oo | s 1,010,114 23,693 23,693 | ... 27,730 |10/26/2046....
12641P  AA 2| CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36........... . | 09/26/2016. | MBS Paydown. 260,920 260,920 260,920 260,920 cevrrereeene(1T1.831) | i .....(11,831) 260,920 0] s 10,451 | 01/26/2036....
12641P AJ 3| CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35......... .| 09/26/2016. | MBS Paydown 638,756 638,756 638,756 609,556 264 264 638,756 0 22,003 |10/26/2035....
12641P AR 5| CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35. . | 09/26/2016. | Pass-Through Loss. 53,083 31,383 (2,290) (2,290) .(179,750) | . . 179,750 .| 10/26/2035....
12641P AR 5| CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35. . | 09/30/2016. | Book Value Adj 0 .(179,750) | . 10/26/2035....
12641P  AX 2| CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35 . | 06/26/2016. | MBS Paydown. 83,655 83,655 83,763 83,441 1,282 1,282 0 11/26/2035....
12641P  AY 0| CSMC 2009-6R 4A2 SUB SSUP 5.50 11/26/35............. . | 09/26/2016. | MBS Paydown. e 440,334 | 440,334 | ............: 435,099 | .............. 436,708 1,938 1,938 0 11/26/2035....
12641P  BC 7| CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35............. . | 09/26/2016. | Pass-Through Loss 11,811 1,716 (26) (26) 0 11/26/2035....
12641P  BJ 2| CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35........... . | 09/26/2016. | MBS Paydown 303,671 303,671 304,770 302,882 66 66 303,671 0| s 11,339 | 09/26/2035....
12641P  BR 4| CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35 . | 09/26/2016. | MBS Paydown. 0 0 0 (208,277) (208,277) 0 0 09/26/2035....
12641P  BR 4| CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/3 . | 09/26/2016. | Pass-Through Loss. (11,153) 3 0 0 (706) 706 706 09/26/2035....
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12641P  BX 1| CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35......... . | 09/26/2016. | MBS Paydown. v 132,691 | o 732,691 732,691 732,691 0 732,691 (N IO 26,180 | 10/26/2035....
12641P  CG 7| CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36............ | . | 09/26/2016. | MBS Paydown. 17,058 17,058 17,058 17,058 (26) (26) 17,058 0 332 | 04/26/2036....
12641P  CK 8| CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36............ . | 09/26/2016. | Pass-Through Loss 217 226 (0) (0) 0 04/26/2036....
12641P  CV 4| CSMC 2009-6R 11A2 SUB SSUP 5.50 1/26/36............. . | 09/26/2016. | MBS Paydown. 313,639 313,639 313,639 312,640 2 2 313,639 0| e 12,021 | 01/26/2036....
12641P  CZ 5| CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35. . | 07/26/2016. | MBS Paydown. ..170,820 | o 170,820 | .ovvveenenn 170,494 | ............. 170,820 | oo ceerereenen 80,165 [ [ 40,165 [ oovorereerereerinenes | v 170,820 0 5,215 | 04/26/2035....
12641P  DC 5| CSMC 2009-6R 12A2 SUB SSUP 5.00 4/26/35. . | 09/26/2016. | MBS Paydown. 613,363 613,363 599,813 608,919 1,176 1,176 613,363 0 .20,410 | 04/26/2035....
12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37. . | 09/26/2016. | MBS Paydown 12,819 12,819 6,800 6,876 28 28 12,819 0 ..486 |09/26/2037....
12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...........ccvcvcvvueneee .| 09/26/2016. | Pass-Through Loss. 851 0 0 09/26/2037....
12641Q  AE 2| CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37............ | . | 08/26/2016. | MBS Paydown 96,011 96,011 95,869 95,587 59 59 96,011 0 3,688 | 07/26/2037....
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037..................... . | 09/26/2016. | Pass-Through Loss. 31,838 10,749 8,249 8,249 0 07/26/2037....
12641Q AN 2| CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35 . | 09/26/2016. | MBS Paydown. 500,567 500,567 500,567 | ..occvverent 499,022 214 214 500,567 0] e 18,292 | 11/26/2035....
12641Q  AS 1| CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035... . | 09/26/2016. | Pass-Through Loss. 17,650 9,798 (0) (0) 0 11/26/2035....
12641Q AW 2| CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35 . | 09/26/2016. | MBS Paydown. 829,339 829,339 829,339 827,237 (23) (23) 829,339 (VN I 30,669 |09/26/2035....
12641Q  BE  1[CSMC 2009-7R 7A3 SUB FLT 12/26/36..........ccccoovruuene . | 09/26/2016. | MBS Paydown 188,977 | 168,977 | cooover 118,715 | v 142,165 | oo cereerrenen 19497 [ i [ i 19,497 | v | v 168,977 0 | cead 6,730 | 12/26/2036....
12641Q  BF 8| CSMC 2009-7R 7A4 MEZ FLT 12/26/36.............coovvvecee. . | 09/26/2016. | Pass-Through Loss. 21,059 1,447 1,447 0 12/26/2036....
12641Q  BQ 4| CSMC 2009-7R 8A6 MEZ STP 5/26/36.............ccoeuveeenne | . | 09/26/2016. | MBS Paydown 7,409 7,409 6,151 3,588 (88) (88) 7,409 0 05/26/2036....
12641Q  BU 5| CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35 . | 09/26/2016. | MBS Paydown. 364,944 364,944 367,178 364,496 (53,020) (53,020) 364,944 0 08/26/2035....
12641Q  CH 3| CSMC 2009-7R 11A1 SEQ EXCH 2/26/35 .| 09/26/2016. | MBS Paydown 25,905 21 21 0 02/26/2035....
12641Q CP 5| CSMC 2009-7R 12A2 SUB 5.75 1/26/36.... . | 07/26/2016. | MBS Paydown. 22,658 0 22,658 0 01/26/2036....
12641Q  CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36...........cc.c.....oo . | 09/26/2016. | MBS Paydown. 16,614 | 116,614 | coovveveve 116,614 | ..oovovevee 116,614 60 (CIV I N [P 116,614 0 01/26/2036....
12641Q CS 9| CSMC 2009-7R 12A5 MEZ 5.75 1/26/36...........ccccounuc.. . | 07/26/2016. | Pass-Through Loss. 4 4 (0) 0) 0 01/26/2036....
12641Q CW 0| CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37........... . | 08/26/2016. | MBS Paydown. 40,051 40,051 40,251 40,051 7 7 40,051 0 | s 1,476 |06/26/2037....
12641Q  CZ 3| CSMC 2009-7R 13A4 MEZ 6.00 6/26/37.........cccoevrevenee .| 09/26/2016. | Pass-Through Loss. 5,002 3,562 (25) (25) 0 06/26/2037....
12641Q DM 1| CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37. . | 08/26/2016. | MBS Paydown. 69,348 69,348 61,725 63,859 1,325 1,325 69,348 0 2,500 |04/26/2037....
12641Q DR 0| CSMC 2009-7R 15A5 MEZ FLT 04/26/37 . | 09/26/2016. | Pass-Through Loss 13,238 1,678 1,678 0 04/26/2037....
12641Q DV 1|CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36............. . | 08/26/2016. | MBS Paydown ...101,083 | ..ot 101,083 | .ooccecrie 100,918 97,030 2,609 2,609 | .o | e 101,083 0 | cead 3,482 | 02/26/2036....
12641Q DW 9| CSMC 2009-7R 16A2 MEZ 5.75 2/26/36............cccoconenne . | 09/26/2016. | Pass-Through Loss. 5,377 4,096 (16) (16) 0 02/26/2036....
12641Q  EA 6| CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37........... . | 09/26/2016. | MBS Paydown. 82,013 82,013 82,013 77,412 2,007 2,007 82,013 0 03/26/2037....
12641Q  EK 4| CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37............. | . | 09/26/2016. | MBS Paydown 87,836 87,836 87,836 87,836 4 4 87,836 0 03/26/2037.....
12641Q  EV 0 [CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36... . | 09/26/2016. | MBS Paydown. W A302 | 411,302 | oo 411,302 | oo 410,179 355 355 [ v | s 411,302 0 03/26/2036....
12641Q FC  1|CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35.. . | 09/26/2016. | MBS Paydown 52,320 52,320 52,320 52,149 406 406 52,320 0 08/26/2035....
12641R BN 9| CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037................... | . | 09/26/2016. | MBS Paydown 606,725 606,725 598,369 | ...oooveveren 456,981 31,625 31,625 606,725 0 05/26/2037....
12641T AB 2| CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE......... . | 06/30/2016. | Book Value Adjustment 0 23 (23) (23) 06/26/2036....
12641V AA 9| CSMC 2009-RR1 A3A SEQ 5.383 2/15/2040................. . | 09/15/2016. | MBS Paydown. 9,994,340 9,994,340 | ........ 10,240,287 9,999,770 (27,188) (27,188) 9,994,340 0| e 350,748 | 02/15/2040....
12642N  BQ 0| CSMC 2009-15R 3A1 SEQ SSNR CSTR 3/26/36.......... | . | 09/26/2016. | MBS Paydown. 68,400 68,400 66,006 66,964 385 385 68,400 0 | s 1,522 | 03/26/2036....
12643K  AQ 6| CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39. . 109/15/2016. [ MBS Paydown..........ccccvnreeeverirmrnienens | covvirmrnienernnnniescsneens | vevvnenenen 153,914 | (163,914 | L 150,049 | .covrvrenenn 152,760 1,073 1,073 | oo | e 153,914 0 6,216 | 09/15/2039....
12644C  AA 8| CSMC 2010-RR4 1A SEQ 5.383 02/15/40. .1 09/15/2016. | MBS Paydown 8,776,233 8,694,993 (6,690) (6,690) 8,703,337 0| e 299,789 | 02/15/2040....
12645A AA 1| CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48 .1 09/12/2016. | MBS Paydown.........cccveuerererncrerinens | coverneemrerneenrisneennines | eereenennn8,161,238 | .........8,161,238 | .....ecoc 8,561,330 108,222,280 | .o el TOTTT) | s i TOTTTY | s | s 8,161,238 0| e 334,730 | 08/12/2048....
126450 DN 4| CSMC 2010-19R 6A2 SUB SSNR 3.25 11/27/36........... | . | 07/27/2016. | MBS Paydown 18,167 19,973 1 (49,609) | oo ....(49,609) 20,186 0 383 | 11/27/2036....
12645D DQ 7| CSMC 2010-19R 6A3 SUB SSNR 3.25 11/27/36........... | . | 09/27/2016. | MBS Paydown. 2,201,889 2,201,889 | .......... 1,888,120 ..2,124,135 53,521 53,521 2,201,889 0 11/27/2036....
12646U AK 4 [CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043.............. . | 09/25/2016. | MBS Paydown 574,453 574,453 537,114 | oo 461,002 | .o 18426 | s | i 18,426 574,453 0 03/25/2043....
12646W  AH 7 |CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43... . | 09/25/2016. | MBS Paydown. 229,745 229,745 214,668 215,583 (1,120) (1,120) 229,745 0 04/25/2043....
12646X  AJ 1| CSMC 2013-IVR3 A2 SEQ SNR CSTR 05/25/4 . | 09/25/2016. | MBS Paydown. 692,770 692,770 655,967 657,708 11,480 1,480 692,770 0 05/25/2043....
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12647G  BZ 0 |CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043............. |. | 09/25/2016. | MBS Paydown. 95,535 95,535 93,311 93,425 786 786 95,535 0 07/25/2043....
12647TH BJ 4 [CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE.............. . 1 09/27/2016. | MBS Paydown rerreereenn 486,730 | i 486,730 | .............. 461,937 | oo 473,134 8,000 8,000 | .eovvireireriernines | e 486,730 0 12/27/2036....
12647P  AK 4| CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043................ . | 09/25/2016. | MBS Paydown............cccoovvvevevveererereeees [ v | v 1,075,740 | .........1,075,740 | ......... 1,036,744 | ..........1,039,697 | ..o FEUSOROOONY I A1-7:% I PR IS AT R [N 1,075,740 0 08/25/2043....
126650 AN 0| CVS CAREMARK 6.204 10/10/25..........coovermerreerenrrennne . | 09/10/2016. | Sinking Fund Redemption 61,574 61,574 62,976 62,152 (79) (79) 61,574 0 10/10/2025....
126650 AW 0| CVS CAREMARK 5.298 01/11/27.. . 109/10/2016. | Sinking Fund Redemption 46,301 46,301 46,301 46,302 (0) 0) 46,301 0 01/11/2027....
126650 BH 2| CVS CAREMARK 5.75 06/01/17 . | 07/27/2016. | Make Whole Call 942,794 905,000 895,507 903,304 1,696 1,696 905,000 37,794 37,794 06/01/2017....
126650 BQ 2 |CVS CAREMARK 6.943 01/10/203 . 109/10/2016. | Sinking Fund Redemption 61,109 61,109 71,755 70,491 (616) (616) 61,109 0 01/10/2030....
126650 BV 1 [CVSPT TRUST5.773 01/10/2033.........ccccco0eoenecccceececee | . | 09/10/2016. | Sinking Fund Redemption 38,822 38,822 39,766 39,619 (41) (41) 38,822 0 01/10/2033....
126650 BY 5| CVSCORP 5.926 01/10/2034...........ccooevvveeservrevesennnene | . | 09/10/2016. | Sinking Fund Redemption 94,161 94,161 95,478 95,295 (56) (56) 94,161 0 01/10/2034....
12665V  AA 0| CVS PASS-THRU TR 2014 4.163 08/10/36................... . 1 09/10/2016. | Sinking Fund Redemption 60,311 60,311 60,311 60,311 0 60,311 0 08/11/2036....
126670 AC 2| CWL 2005-10 AF3 SEQ 4.638 2/25/2036.. . | 09/25/2016. | MBS Paydown. 68,857 68,857 62,402 68,857 5 5 68,857 0 02/25/2036....
126670 NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. . | 09/25/2016. | MBS Paydown. 36,017 36,017 34,797 21,607 7,445 7,445 36,017 0 05/25/2036....
126670  NY 0| CWL 2005-16 2AF3 SEQ 5.669 5/25/2036. . | 09/25/2016. | Pass-Through Loss 3479 3412 0 0 05/25/2036....
126671 D4  5[CWL 2003-3 2A2 SEQ FLT 11/25/33........cccconevoverunene | . | 07/25/2016. | MBS Paydown. 2,554 2,554 1,903 2,103 333 333 2,554 0 16 |11/25/2033....
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035................. | . | 09/25/2016. | MBS Paydown. 247,098 247,098 215,284 215,031 (2,927) (2,927) 247,098 0 9,071 |04/25/2035
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35........... . | 09/25/2016. | MBS Paydown. cevireeneenn 148,227 | 145,227 | oo 128,678 | .ccovveenn 125,002 2,188 2,188 | oo | v 145,227 0 | cnad 5,138 | 04/25/2035....
12667F EG 6 | CWALT 2004-J2 3A3 PAC 5.50 4/25/2034.... . | 09/25/2016. | MBS Paydown. cevvriennnn 165,066 | s 155,056 | ....ooveeuee 153,967 | oo 154,401 155 155 | e | e 155,056 ([ [ 5,662 |04/25/2034....
12667F LG 8| CWALT 2004-J5 1A6 NAS 5.687 7/25/203: . | 09/25/2016. | MBS Paydown. 2,075 2,075 2,075 2,075 0 2,075 0 82 | 07/25/2034....
12667F RE 7 | CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024.... . 1 09/25/2016. | MBS Paydown revrnerennn 140,680 | i 140,680 | .....ooeceeu 142,790 | coovrrreneee 141,547 319 319 [ s | e 140,680 0 5,081 | 08/25/2024....
12667G  AA 1 [CWALT 2005-13CB A11 SEQ SNR FLT 05/35.............. .| 09/25/2016. | MBS Paydown 280,055 280,055 236,588 (6,553) (6,553) 280,055 0 239 | 05/25/2035....
12667G  AC 7 [ CWALT 2005-13CB A3 SEQ 5.5 5/25/35........c.cccvvvuunccee . 1 09/25/2016. | MBS Paydown cevreenenn 106,046 | i 106,046 96,104 88,676 1,218 1,218 | o [ s 106,046 0 3,898 | 05/25/2035....
12668A  4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.......... . | 08/25/2016. | MBS Paydown. 35,228 35,228 23,685 2,052 (35,536) (35,536) 35,228 (1] I 176 | 01/25/2036....
12668A 4C 6| CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.......... . | 08/25/2016. | Pass-Through Loss. 53,858 42,356 0 0 01/25/2036....
12668B YA 5| CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36. . | 09/25/2016. | MBS Paydown. 21,924 21,924 18,960 12,482 (2,337) (2,337) 21,924 0 892 |05/25/2036....
12668B YA  5|CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. . | 09/25/2016. | Pass-Through Loss 6,792 5,874 0 0 05/25/2036....
126694 D5 4| CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36......... . 109/20/2016. | MBS Paydown 971,752 971,752 854,761 cerrereneeen 5,879 [ i [ 45,879 971,752 0 | corennst 4,358 | 04/20/2036....
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4................... . | 09/25/2016. | MBS Paydown. 46,366 46,366 37,151 37,989 (147) (147) 46,366 0 | e 1,739 | 11/25/2035....
126694 HP 6| CWHL 2005-25 A10 SCH 5.50 11/35 6R-4.........ccoooreers . | 09/25/2016. | Pass-Through Loss. 1,244 0 11/25/2035....
126694 UJ 5| CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036.......... | . | 09/25/2016. | MBS Paydown 24,340 24,340 20,933 (7,673) (7,673) 24,340 01/25/2036....
126690 US 5| CWHL 2002-39 A18 PAC 5.75 2/25/2033, . | 09/25/2016. | MBS Paydown. 251,466 251,466 251,111 251,117 (359) (359) 251,466 02/25/2033....
12669E  JR 8| CWHL 2003-J5 1A6 5.50 7/25/33.......... . | 09/25/2016. | MBS Paydown 4,161 4,161 4,257 4,095 50 50 4,161 07/25/2033....
12669E  JS 6| CWHL 2003-J5 1A7 SEQ 5.50 7/25/2033..........c00umerec.e .| 09/25/2016. | MBS Paydown 65,340 65,340 66,524 66,008 (868) (868) 65,340 07/25/2033....
12669G A5 0| CWHL 2005-HYB3 1A1 PT SNR FLT 06/20/2035.......... | . | 09/20/2016. | MBS Paydown 332,754 332,754 302,806 e 19,337 [ [ 19,337 332,754 06/20/2035....
12669G R4 5| CWHL 2005-15 A8 NAS 5.5 08/25/2035........................ . | 09/25/2016. | MBS Paydown. 219,588 219,588 205,535 208,225 (24,400) (24,400) 219,588 08/25/2035....
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035.............ccc0c.e.eo . | 09/25/2016. | Pass-Through Loss 487 456 0 0 08/25/2035....
12694 AA 4| CVS (NEW ALBANY IN) CTL 5.14 01/15/2041 . 109/15/2016. | Paydown 31,754 31,754 31,754 31,754 0 31,754 0 01/15/2041....
127055 AG 6 |CABOT CORP 5 10/01/16.. .| 09/27/2016. | Make Whole Call 3,001,524 3,000,000 2,979,660 2,997 477 2,523 2,523 3,000,000 1,524 10/01/2016....
12803P  AA 6| CAJUN 2011-1A A2 ABS 5.995 2/20/2041. . | 08/20/2016. | MBS Paydown. cevireeneen 150,000 | s 150,000 | ..oooovvvnneee 150,000 | .coovvernees 150,000 LU [OOPRTRRRTOR PN 150,000 0 6,699 |02/20/2041....
13054P  AD 4| CALIFORNIA PIZZA TL LIBOR+425 03/29/2018........... | . | 08/23/2016. | Paydown e 48T TT | e 4,187,717 ] .......3,858,682 329,035 329,035 e 4,187,717 0| 123,725 | 03/29/2018....
14040H AN 5|CAPITAL ONE FINL 6.15 09/01/2016..............cccccee...... | . | 09/01/2016. | Maturity. 3,000,000 3,000,000 2,842,440 2,984,725 JRROROROOOOY 1.7 £- T O IO 15,275 3,000,000 0| 184,500 | 09/01/2016....
141781  G# 5| CARGILL INC 7.28 06-30-23........cccocrrreerireriirerireniens . | 06/30/2016. | Paydown 394,737 394,737 | v 462,261 | ..o 427,597 (3,885) (3,885) 394,737 0| s 13,969 | 06/30/2023....
14178V AB 4| CFCAT 2013-1A B ABS 2.75 11/15/2018....................... | . | 09/15/2016. | MBS Paydown. v B80,736 | 480,736 | .............. 480,792 | ............ 480,745 (29) (1722) ) [ IS 480,736 0 8,641 | 11/15/2018....
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14310K  AG 6| CGMS 2013-4A B2 CLO MEZ 3.973 10/15/2025........... .| 07/15/2016. | MBS Paydown. 9,000,000 9,000,000 8,853,740 8,890,501 e 109499 | i | v, 109,499 | coovvvvvvvvvvvvvevevnrenns | i 9,000,000 0| e 268,178 | 10/15/2025.... [ 1Z...........
144531 EW 6| CARR 2006-NC1 A3 SEQ FLT 01/25/2036.............ccc.ee . | 09/25/2016. | MBS Paydown rerrnereeen 180,752 | 180,752 | ..o 139,518 | .covvven 139,634 6,693 6,693 | oo | e 180,752 01/25/2036....
144531 FL 9 |CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.................. . | 09/25/2016. | MBS Paydown. 279,815 279,815 230,583 263,895 SRR (£ 1274 T SRR e (18,267) 279,815 02/25/2036....
14574K  AE 2| CAUTO 2010-1A AABS 5.73 12/15/2038...........cooccveeen. . | 09/15/2016. | MBS Paydown. 53,546 53,546 53,892 53,676 3,035 3,035 53,546 12/15/2038....
14575H  AA 6| CAUTO 2016-1A A ABS SNR 4.55 02/15/2046. . | 09/15/2016. | MBS Paydown. 94,070 94,070 94,035 2 2 94,070 02/15/2046....
14754D AG 5| CASH AMER INTL 5.75 05/15/201 . | 09/01/2016. | Make Whole Call 6,464,079 6,000,000 6,000,000 6,000,000 0 6,000,000 464,079 05/15/2018..
14855G  AB 7 |CLAST 2014-1 A1 ABS SNR 5.25 02/15/2! . 109/15/2016. | MBS Paydown 843,269 843,269 843,269 843,269 0 843,269 02/15/2029....
14855) AB 1| CLAST 2016-1 A ABS SSNR 4.45 08/15/2041............... . | 09/15/2016. | MBS Paydown. 89,700 89,700 89,674 (33) (33) 89,700 08/15/2041....
160841  AA 0| CHARLOTTE GATE 6.41 12/01/16........ccevevrrerrerrririrenns . | 09/01/2016. | Sinking Fund Redemption rerireeneeen 101,209 | 101,209 | v 101,209 | .coovvenees 101,209 (0) {(0)]) [PPSR ISP 101,209 12/01/2016....
161546 CW 4| CFAB 2002-3 1A5 5.407 06/25/32...........cccoourveecvrerrnccnes | . | 09/25/2016. | MBS Paydown 236,934 236,934 234,575 234,840 871 871 236,934 06/25/2032....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36. . | 09/25/2016. | MBS Paydown. 23,967 23,967 21,079 18,855 2,469 2,469 23,967 01/25/2036....
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36. . 1 09/25/2016. | Pass-Through Loss. 1,273 0 0 01/25/2036....
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.. . | 09/25/2016. | MBS Paydown. 38,829 38,829 34,030 34,509 JEUSOROROOONY 1[0 A SO I 14,907 38,829 (V) R 1,630 | 11/25/2036....
17307G AL 2| CMLTI 2003-UST1 PO1 0 12-25-18........ccccooemeveveruenene | . | 09/25/2016. | MBS Paydown. 17 17 13 1 (108) (108) 17 0 12/25/2018....
17307G  E8 7| CMLTI2005-8 1A4A SEQ SSNR FLT 10/25/35............. | . | 09/25/2016. | MBS Paydown rererneeenen 149,002 749,002 663,160 (5,569) (5,569) 749,002 0 9,285 | 10/25/2035.
17307G  E8  7|CMLTI2005-8 1A4A SEQ SSNR FLT 10/25/35............. | . | 09/25/2016. | Pass-Through Loss 59,054 0 0 10/25/2035....
17307G  ED 6| CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.. . | 09/25/2016. | MBS Paydown. 40,888 40,888 37,003 37,219 (31,865) (31,865) 40,888 0 806 |03/25/2034....
17307G FM 5| CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34. .| 09/25/2016. | MBS Paydown 18,604 18,604 17,325 17,709 331 331 18,604 0 356 |05/25/2034....
17307G RE 0| CMLTI 2005-2 1A4 SEQ FLT 05/25/2036.......... . 1 09/25/2016. | MBS Paydown revrnereeen 191,056 | i 191,056 | .oocovevrnnee 177,861 4,710 A710 | e | e 191,056 0 956 | 05/25/2035....
17307G U2 2|CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35........... | . | 09/25/2016. | MBS Paydown. v 78973 | 178,973 | oo 153,965 1,496 1496 | oo | i 178,973 (V) R 1,739 | 12/25/2035....
17307G U2 2 |CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35........... | . | 09/25/2016. | Pass-Through Loss. 8,585 0 0 12/25/2035....
17307G VN 5| CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.................. . | 09/25/2016. | MBS Paydown. 5,740 5,740 4,778 3,932 (275) (275) 5,740 0 213 | 08/25/2035.
17309A  AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36............co.onerns . | 09/25/2016. | MBS Paydown. revireeneenn 190,513 | 190,513 | coovvi 170,571 | cvvviees 169,406 (6,772) (72 ) [P 190,513 0 | cveeas 7,294 | 04/25/2036....
17309A AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36.. . | 09/25/2016. | Pass-Through Loss. 15,532 0 0 04/25/2036....
17309A  AF 6| CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036 .| 09/25/2016. | MBS Paydown 262,833 262,833 234,738 221,113 (714) (714) 262,833 0| s 10,500 | 04/25/2036....
17309A  AF 6| CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036.................... | . | 09/25/2016. | Pass-Through Loss 21,428 0 0 04/25/2036....
17309L  AD 7| CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036................. . | 09/25/2016. | MBS Paydown. 583,907 583,907 | .ovvrvrreen 483,055 567,153 9,200 9,200 583,907 08/25/2036....
17309N  AD 3| CRMSI 2006-1 A4 SEQ 5.939 7/25/2036...........cccrveus . | 09/25/2016. | MBS Paydown. revvieeneenn (43,294 | Ll 743,294 722,278 739,250 1,249 1,249 743,294 07/25/2036....
17310E AD 0| CRMSI 2006-2 A4 SEQ 5.775 09/25/36............ccccovveeenee . | 09/25/2016. | MBS Paydown. 379,979 379,979 354,180 372,572 4,144 4,144 379,979 09/25/2036....
17312H  AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037 . | 09/25/2016. | MBS Paydown. 508,448 508,448 | .............. 489,424 | ............. 491,202 (3,158) (3,158) 508,448 06/25/2037....
17312V AA 6| CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37 . | 08/25/2016. | MBS Paydown 218 218 78 72 (821) (821) 218 03/25/2037....
17312V AA 6| CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37............ | . | 09/25/2016. | Pass-Through Loss 298 (1,018) (1,018) 03/25/2037....
17314Q  AD 9| CMLTI 2009-11 2A2 RR MEZ SSNR CSTR 1/36........... |. | 09/25/2016. | MBS Paydown 56,884 56,884 19,341 23,498 (28,541) (28,541) 56,884 01/25/2036....
173156 AA 6| CMLTI 2009-5 1A1 RR SEQ SSNR CSTR6/37............. . | 07/25/2016. | MBS Paydown. 20,339 20,339 19,586 19,819 (5,135) (5,135) 20,339 06/25/2037....
173150 AP 7| CMLTI 2009-6 7A2 SUB 6.00 8/25/2037................cccc.... . | 07/25/2016. | MBS Paydown. v 182,484 | 182,484 | oo 183,853 | w.oovevevenen 182,233 1,757 BT PR IS 182,484 08/25/2037....
173156  AY 8| CMLTI 2009-6 12A1 SEQ CSTR 7/25/2036. . | 09/25/2016. | MBS Paydown 59,167 59,167 55,784 57,819 1,689 1,689 59,167 07/25/2036....
17315N AD 5| CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037 . | 09/25/2016. | MBS Paydown. 346,142 346,142 346,142 344,872 96 96 346,142 04/25/2037....
17315X  AD 3| CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/3! . | 09/25/2016. | MBS Paydown. cevireeneennn 148,202 | 748,202 720,682 731,198 e 18,347 | i [ 15,347 748,202 11/25/2035....
17316A  AQ 3| CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37............. | . | 09/25/2016. | MBS Paydown. 536,201 536,201 528,158 530,949 2,866 2,866 536,201 05/25/2037.....
17317E BN 0| CMLTI 2010-7 9A2 SUB SSNR 6.0 10/25/2037............. | . | 07/25/2016. | MBS Paydown. 328,647 328,647 320,431 325,696 3,442 3,442 328,647 10/25/2037....
17322N  AA 2| CMLTI2014-J1 A1 SEQ SSNR 3.50 06/25/44............... . | 09/25/2016. | MBS Paydown 513,115 513,115 515,200 515,126 (1,507) (1,507) 513,115 06/25/2044....
17322N AD 6| CMLTI 2014-J1 A2 SEQ SNR SSUP 3.5 06/44. . | 09/25/2016. | MBS Paydown.............ccccocveveveveveverceees | covvvvvcvvvcvcvcvcncnencnnncnns | v 167,932 | 167,932 | oiiiii 166,935 | 100,799 650 650 .167,932 06/25/2044....
190749 AH 4| CWCI 2006-C1 AM MEZ 5.254 08/15/2048. . | 09/15/2016. | MBS Paydown. (2,977) (2,977) 476,712 08/15/2048....
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210382 AA 5| CONSTELLIS GROUP INC 9.75 05/15/2020................. | . | 09/15/2016. | Consent Fee 225,000 0 225,000 0 05/15/2020....
21075W  CJ 2| CONHE 1996-1 A7 SEQ 7.00 3/15/2027.........covvvererueee . 109/15/2016. | MBS Paydown 2,576 2,576 2,574 925 0 2,576 03/15/2027....
212168 AA 6| CONTINENTAL WIND 6.00 02/28/2033......................... .| 08/31/2016. | Sinking Fund Redemption 235,288 235,288 235,288 235,288 0 235,288 02/28/2033....
22541Q  FV 9| CSFB 2003-17 1A4 NAS 5.50 06/25/33........cccccvrmuvrreene . | 09/25/2016. | MBS Paydown. 61,496 61,496 62,069 61,747 (272) (272) 61,496 06/25/2033....
225418 ES 3 [HEMT 2004-2 M2 MEZ FLT 08/25/2034.... . | 09/25/2016. | MBS Paydown. ..132,024 | . 132,024 | oo 111,890 | oo 125,819 4,496 4496 | o | e 132,024 08/25/2034....
225433 AC 5| CREDIT SUISSE GP FUND 3.75 03/26/2025 . | 07/01/2016. | JP MORGAN SECURITIES IN 0 03/26/2025....
225433 AC 5| CREDIT SUISSE GP FUND 3.75 03/26/2025. . 107/01/2016. | KEYBANK CAPITAL MARKET. 0 ; 03/26/2025....
225458 LD 8| CSFB2005-3 6A1 SEQ 5.75 07/25/2035....................... | . | 07/25/2016. | MBS Paydown. 235,495 235,495 207,825 207,260 JEUSROROOONY | 101 PR IS 11,486 235,495 (VN IS 8,491 | 07/25/2035....
2254W0  FJ  9|CSFB2003-1 1A1 SEQ 7.00 2/25/2033..........cccoveevuenees . | 09/25/2016. | MBS Paydown. 11,590 11,590 12,010 11,923 (250) (250) 11,590 0 515 |02/25/2033....
227170  AE 7| CRNN2013-1A A ABS 3.08 04/18/2028................ccc.0.. R|09/18/2016. | MBS Paydown. ..183,250 | oo 183,250 | ..ovvveenenn 180,983 | ..o 125,000 66 L[ T U 183,250 0 2,859 | 04/18/2028....
227170  AF 4| CRNN 2014-1A A ABS SNR 3.04 08/18/29.... R| 09/18/2016. | MBS Paydown. 7 7 93,458 0 237 |08/18/2029....
227170 AG 2| CRNN 2014-2A A ABS SNR 3.27 11/18/2029. R| 09/18/2016. | MBS Paydown. 8 8 ..194,444 0 11/18/2029....
228452 AB 4| CRNPT 2012-1A A1LB CLO FLT 11/21/2022 . | 08/20/2016. | MBS Paydown. 0 2,623,644 0 11/21/2022....
22943Y UR 8| CSMC 2009-3R 30A1 SEQ SSNR CSTR 7/27/37.......... | . | 09/27/2016. | MBS Paydown rerirnennn 168,844 | 168,844 | L 160,966 | .....occcoeee 166,300 2,646 2,646 | oo | e 168,844 0 | ceead 2,712 | 07/27/2037....
22944F  BW 8| CSMC 2009-2R 2A5 SEQ SSNR CSTR 06/26/37.......... . | 09/26/2016. | MBS Paydown. 25,018 23,368 25,018 3,508 3,508 25,018 0 533 |06/26/2037....
22944) DE  8|CSMC 2010-18R 4A3 SUB SSNR 04/26/38................... . | 08/26/2016. | MBS Paydown. ...700,539 672,956 700,539 0 700,539 0 04/26/2038....
22944P  AA 5[CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43..... . | 09/25/2016. | MBS Paydown. 406,482 | ...coovvveri el TLATT | s | e TVATT | e 0 02/25/2043....
22960* AA 0| OCHSNER CLINIC FOUNDATION 5.26 12/15/28. .| 09/15/2016. | Paydown 63,500 0 0 12/15/2028..
22965@ AA 3| WAG EDINAMN CTL 4.59 7/15/2037............ . 109/15/2016. | Paydown 34,648 (13) (13) 0 07/15/2037....
22969* AA 1| WAL-MART GREENVILLE CTL 3.52 12/15/2029.......... .| 09/15/2016. | Paydown 102,720 | e 102,720 | coovvvveve 103,747 | oo 103,707 (75) ([£:))) [ [P 102,720 0 12/15/2029....
22970* AA 8 |BNSF RAILWAY SER 2015 4.07 05/15/2034................. | . | 09/15/2016. | Paydown 83,073 83,073 83,073 83,073 0 83,073 0 05/15/2034....
22973@ AA 3| GREAT WEST 2015 4.62 12/15/2037..........oovvecvervrcrs . | 09/15/2016. | Paydown 17,608 17,608 17,608 14,424 0 17,608 (1] I 494 | 12/15/2037....
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46............cccouvrerenennner | . | 09/25/2016. | MBS Paydown. 208,022 208,022 | .coovvienens 139,751 | s 136,883 64,944 64,944 208,022 0 847 | 04/25/2046....
23242L  AB 9| CWHEL 2006-F 2A1A SEQ FLT 7/15/2036....... . | 09/15/2016. | MBS Paydown. 61,935 61,935 43,277 49,297 (9,021) (9,021) 61,935 0 239 |07/15/2036....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36 .| 09/25/2016. | MBS Paydown 96,085 96,085 73,189 70,594 22,207 22,207 96,085 0 384 | 12/25/2046....
232456 AB 7| CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36........ | . [ 09/25/2016. | Pass-Through Loss. 2,227 2,398 0 0 12/25/2046....
23248A  AJ  0[CWL 2007-SEA1 2A1 SEQ FLT 05/25/47.............ccooeeen. . | 09/25/2016. | MBS Paydown. ..109,451 | .. 109,451 67,859 65,063 7,802 12 RO [N, 109,451 0 564 |05/25/2047....
233046 AC 5| DNKN 2015-1A A2| ABS SNR 3.262 02/20/45............... . | 08/20/2016. | MBS Paydown. 25,000 25,000 0 25,000 0 612 |02/20/2045....
233046 AD 3| DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45................ . | 08/20/2016. | MBS Paydown. 37,500 37,500 0 37,500 (] IO 1,119 |02/20/2045....
23305Y AC 3| DBUBS 2011-LC3A A3 SEQ 4.638 04/10/21..... .1 09/10/2016. | MBS Paydown 11,502,564 .. 11,421,324 (51,519) (51,519) .11,388,920 0| 353,128 |08/10/2044....
233320 AD 6 |DSLA2004-AR1 A2B SEQ SSNR FLT 09/19/44 . 109/19/2016. | MBS Paydown ..134,221 el T1B12 | e | e 11,612 | i ..153,013 0 339 |09/19/2044....
23341B  AC 9| DRB 2016-B A2 ABS SNR 2.89 06/25/2040................... . | 09/25/2016. | MBS Paydown. 383,522 (6) (6) 383,638 (VN RO 2,187 | 06/25/2040....
23349  AA  0|DTEENERGY CTL 7.40 11/15/2016.......cccccevevrveererrres | | 08123/2016. [ PAYAOWN. ....oooerrivererrirerenriseeenrisinennes | vevereseeeerissessrisnennees | overenennd 4,286,592 | ..........4,286,592 | ........... 4,734,283 ....4,342,766 (61,835) ((CHIR:X1<) N TR I 4,286,592 0| e 217,501 | 11/15/2016....
235851 AG 7 |DHR-CALL08/16 5.625 01/15/2018.........ccooovvcvrrrririanns . | 08/15/2016. | Make Whole Call 8,528,720 | ...........8,000,000 | ...........7,951,280 e 1,987,991 | s 12,009 | [ 12,009 8,000,000 528,720 528,720 | ... 487,500 | 01/15/2018....
235851 AM 4| DANAHER CORP 3.90 06/23/2021..........cccovvvvvvvrrrrrrccccs .| 08/15/2016. | Make Whole Call..............cccuwrevemivieinnns [ rorevereveriversveresesenenenns | v 11,260,200 | ......... 10,000,000 9,997,500 9,998,512 1,488 1,488 | oo [ s 10,000,000 | .oovovevcrcrcrcrcrcrcrcies | covieee 1,260,200 | .........1,260,200 | ....... 251,333 | 06/23/2021....
247367 BH 7 |DELTA AIRLINES 6.821 08/10/2022 . 1 08/10/2016. | Sinking Fund Redemption ...135,198 ..135,198 135,187 1 1 ..135,198 0 9,222 | 08/10/2022.
24736X  AA 6| DELTA AIR LINES 15-1AA 3.625 07/30/2027 .| 07/30/2016. | Sinking Fund Redemption 53,409 53,409 53,407 (0) (0) 53,409 0 2,458 | 07/30/2027....
24736Y AA 4 |DELTA AIR LINES 15-1A 3.875 07/30/2027 ... . | 07/30/2016. | Sinking Fund Redemption 76,705 76,705 76,705 76,704 (0) 0) 76,705 0 07/30/2027.....
24763L  FN 5| DELHE 1999-2 A7F NAS 7.03 08/15/30..........ccoocvvrrrens . | 09/15/2016. | MBS Paydown. 25,012 25,012 24,188 23,792 0 25,012 0 08/15/2030....
25150M AC  0|DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36......... .| 09/25/2016. | MBS Paydown 94,035 94,035 74,052 76,346 (5,322) (5,322) 94,035 0 228 | 12/25/2036....
25150N  AB 0 |DBALT 2006-AR5 1A2 SEQ SSNR FLT 10/25/36.......... . | 09/25/2016. | MBS Paydown 265,505 265,505 | ..cocvveneen 141,381 37,476 37,476 265,505 0 868 | 10/25/2036....
25150R  AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037.. . | 09/25/2016. | MBS Paydown. 348,570 348,570 310,498 5,402 5,402 348,570 0 553 | 02/25/2037....
25150R  AD 7| DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/203 .| 09/25/2016. | Pass-Through Loss. 34,553 0 0 02/25/2037.....
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251510 CV 3| DBALT 2005-1 1A1 SEQ FLT 02/25/2035...................... . | 09/25/2016. | MBS Paydown. 204,408 204,408 | ... 148,451 | ..oovovevee 151,821 8,048 8,048 204,408 (N R 1,298 | 02/25/2035....
251510 EP 4| DBALT 2005-3 5A1 SEQ FLT 6/25/2035........................ | . | 09/25/2016. | MBS Paydown. 219,849 219,849 | .coovvrienenn 165,011 [ coovvreee 157,384 | oo cerrrrereeen 16,682 [ o [ e 16,682 219,849 0 | v 1,022 | 06/25/2035....
251510 LM 3 |DBALT 2006-AR1 5A1 SEQ SSNR FLT 02/25/36.......... .| 09/25/2016. | MBS Paydown 20,583 20,583 17,766 (2,840) (2,840) 20,583 0 255 | 02/25/2036....
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.................. . | 09/25/2016. | MBS Paydown. 20,648 20,648 20,648 13,428 (302) (302) 20,648 0 636 |02/25/2036....
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.. . | 09/25/2016. | Pass-Through Loss. 7,335 7,335 0 0 02/25/2036.

251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/3 . | 09/25/2016. | MBS Paydown. 14,749 14,749 14,749 9,592 (119) (119) 14,749 0 02/25/2036....
251510 MD 2| DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.. . 1 09/25/2016. | Pass-Through Loss. 5,239 5,239 0 0 02/25/2036....
251525 AP 6| DEUTSCHE BANK AG 4.50 04/01/2025........................ | R| 09/29/2016. | JP MORGAN SECURITIES INC.......... | cocvcrvrerevmrmrmrerernvenenns | v 1,764,800 | ..........2,000,000 | ......... 1,950,320 | ...........1,952,992 3,118 3118 | s | v 1,956,110 | coooovvvcrcccccccccccas cereeeeee(191,310) | e (191,310) | 74,270 | 04/01/2025....
25152R XA 6| DEUTSCHE BK LONDON 3.70 05/30/2024................... | R| 09/29/2016. | GOLDMAN SACHS. renen9,418,100 | e 10,000,000 | ...........9,961,900 | ...........9,967,043 2,568 2,568 9,969,611 (551,511) (551,511) | ....... 185,000 | 05/30/2024....
25157F  AJ 3| DMSI 2005-WF1 1A3 SUP CSTR 06/26/2035RE......... . | 09/26/2016. | MBS Paydown. rerrrerennen 106,930 | v 106,930 99,265 99,695 5,563 LTSI I TN IS 106,930 (0 [ 2,118 | 06/26/2035....
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028... 09/14/2016. | MBS Paydown cerrenneenn 423,833 | 423,833 | oo 423,729 | oo 423,734 23 23 | s | 423,833 0] e 10,986 | 07/14/2028....
25755T AC 4 |DPABS 2012-1A A2 ABS 5.216 01/25/204: . |07/25/2016. | MBS Paydown 65,000 65,000 65,000 65,000 0 65,000 0 2543 | 01/25/2042....
25755T  AE 0| DPABS 2015-1A A2l ABS SNR 4.474 10/45. . | 07/25/2016. | MBS Paydown. 40,000 40,000 40,000 40,000 0 0 40,000 (V) R 1,362 | 10/25/2045....

26067 AA 3| DOW CHEMICAL CTL 5.18 3/15/2034..........ccocvoerrruenes . 109/15/2016. | Paydown 94,349 94,349 94,774 94,737 (17) (17) 94,349 0 3,259 | 03/15/2034....
26208L  AA 6| HONK 2015-1A A2 ABS SNR 5.216 07/20/2045............ . | 07/20/2016. | MBS Paydown. 35,000 35,000 35,000 35,000 0 35,000 0 | s 1,369 |07/20/2045....
26223N  AE 5| DRUG 2012-1 A2 ABS 5.80 07/15/2024............cccooueene. | . | 07/15/2016. | MBS Paydown cevrenneenn 164,103 | 164,103 | .occevvi 164,074 | ..ccoooes 164,089 6 B | s | 164,103 0 | cvenas 7,138 | 07/15/2024....
262230 AD  1|DRUGB 2014-1 A2 ABS SNR PT 3.484 07/23, . | 07/15/2016. | MBS Paydown. 250,414 250,414 250,410 250,414 0 250,414 0 6,543 |07/15/2023.
26224H AA  5|DRUGC 2016-1A A ABS 3.979 04/15/2027. .| 07/15/2016. | MBS Paydown. 206,023 206,023 206,020 2) 2) 206,023 0 820 | 04/15/2027....
26248P AC  5|DRYD 2006-16A B CLO MEZ FLT 10/20/202( R| 07/20/2016. | MBS Paydown. reenenn2,000,000 | ...........2,000,000 | ...........1,950,000 | ...........1,956,524 | ..ccoocovvriiirinnrinns cerrrereennBBATE | i [ 43,476 2,000,000 0| o 18,333 | 10/20/2020....
26827E  AA 3| ECAF 2015-1A A1 ABS SSNR 3.473 06/15/40.............. R| 09/15/2016. | MBS Paydown 96,386 96,386 94,428 55 55 96,386 (VN R 418 | 06/15/2040....
26845# AA 8 |EDXSUPPLY CHA SEN SEC NT 3.50 1/15/2019.......... . 1 07/15/2016. | Paydown cerireereeen 160,206 | i 160,206 | ..ocoocvvnneee 160,206 LV [OOPOPRPRRTOR EVPN 160,206 0 2,617 | 01/15/2019....
268648 AN 2| EMC CORP 3.375 06/01/2023...........ccoovvvrvsmmverivevnnenene | . | 07/19/2016. | BARCLAYS CAPITAL 9,072,500 | ...........9,500,000 9,522,615 9,617,192 (1,196) (1,196) 9,515,996 cerenn(443,496) | ..........(443,496) | ....... 157,893 | 06/01/2023....
26971H AB 8| EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39............... R| 09/15/2016. | MBS Paydown. 87,500 87,500 87,495 87,496 0 0 87,500 0 2,514 | 12/15/2039....
28108P  AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025 . | 07/01/2016. | MBS Paydown. 0 .132,251 0 3,556 | 10/01/2025
28108P  AB 2| ESLFT 2012-A AT ABS FLT 10/01/2025, .| 07/01/2016. | MBS Paydown. 0 .141,015 0 3,621 |10/01/2025....
28618W  AA  2|ERL2014-1A A1 ABS SNR 2.299 04/19/2044............... . 109/19/2016. | MBS Paydown cerireeneenn 165,203 | 165,203 | ..occovvie 159,730 443 A43 | s | s 165,203 0 952 | 04/19/2044....
28618X AD 4 [ERL2016-1A A1 ABS SEQ SNR 3.968 03/46................ | . | 09/19/2016. | MBS Paydown. ceverrennnnn 176,083 | s 176,033 | oo 176,033 (VN SRR ISR 176,033 0 2,930 | 03/19/2046....
28932M  AA 3 |ELMRD GEN STA 5.209 02/11/2030........c0corerrerrerrenns . | 08/11/2016. | Sinking Fund Redemption revvreeneenn 142,416 | 142,416 | oo 142,416 | .o 142,416 LU [P RROR N 142,416 (U IV 7,418 |02/11/2030....
30257G  AA 9| FPL ENERGY NATL 5.608 03/10/24...............ccccoceeeeeee. | . | 09/10/2016. | Sinking Fund Redemption 86,971 86,971 86,716 86,972 0 86,971 0 | vt 4,823 |03/10/2024....
30605X AA  1|FWAY 2012-1 A2 ABS 4.21 10/15/2042........ . | 09/15/2016. | MBS Paydown. 90,361 90,361 90,743 90,592 (38) (38) 90,361 0 2,536 | 10/15/2042....
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42. . 109/15/2016. | MBS Paydown 15,000 15,000 15,000 15,000 0 15,000 0 | coerei 421 | 11/15/2042....
31307# AA  9|CORPUS CHRISTI (FDL) CTL 4.537 2/15/35................ .| 09/15/2016. | Paydown 25,021 25,021 25,025 25,025 (0) (0) 25,021 (VN R 756 |02/15/2035....
316817  AA  3|57TH ST MTGE 7.125 6/01/2017......ocoverrrerrcrrierrcrreens . | 09/01/2016. | Sinking Fund Redemption cevneeneenn 151,440 | L 151,440 | ..ccccvnnnee 144,536 | ..ccooveneen 150,796 | oo [ D03 | i | 03 | i | 151,440 0 | cveeas 7,085 |06/01/2017....
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036........... . | 09/25/2016. | MBS Paydown. 94,921 94,921 83,100 83,214 94,921 0 379 |10/25/2036.
32027N RU 7| FFML 2005-FF5 M2 MEZ FLT 03/25/2035..............cccc0.. . | 09/25/2016. | MBS Paydown. v 122,733 | 122,733 | oo 100,028 | ..oooovevene 118,310 | covvvvvcvevecevcecvcnceees | cvvvsisvsinineeeen 12 | | v 112 [ | i 122,733 0 971 |03/25/2035....
32027N  ZL  8|FFML 2006-FFH1 A4 SEQ FLT 01/25/2036... . | 09/25/2016. | MBS Paydown 376,109 376,109 290,544 342,120 376,109 0 | creres 1,922 |01/25/2036....
32028H AD  5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036 .| 09/25/2016. | MBS Paydown 691,179 713,470 741,776 0 2,941 |07/25/2036....
32051G  FM 2| FHAMS 2005-FA1 1A2 SEQ 5.50 03/25/2035. . | 09/25/2016. | MBS Paydown. 32,016 32,257 32,628 0 | e 1,192 |03/25/2035....
32051G NS 0| FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35......... . | 09/25/2016. | MBS Paydown. 243,769 243769 | ......cccc.... 181,279 23,824 243,769 0 698 |06/25/2035.
32051G NS 0| FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35......... .| 09/25/2016. | Pass-Through Loss. 12,166 0 0 06/25/2035....
32051G  SQ 9| FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35........... | . | 09/25/2016. | MBS Paydown 691,942 691,942 583,959 e 19,243 | [ 19,243 691,942 0 8,848 | 09/25/2035....
32051G  SQ 9| FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35 .| 09/25/2016. | Pass-Through Loss. 0 0 09/25/2035....
32051G  XQ 3| FHASI2005-AR5 2A1 SEQ SSNR FLT 11/25/3! . | 09/25/2016. | MBS Paydown. ..159,393 ..144,848 1,007 1,007 ..159,393 0 56 | 11/25/2035....
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32051G XV 2|FHASI2005-AR5 4A1 SEQ SNR CSTR 11/25/35.......... .| 08/25/2016. | Pass-Through Loss. 76,702 0 0 11/25/2035....
32051G XV 2|FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35.......... . | 09/25/2016. | MBS Paydown e AT8723 | 478,723 | ..o 445738 | oo 412,766 33,537 33,537 [ oo | v 478,723 0 8,356 | 11/25/2035....
32051G Y2  5|FHASI2006-AR12A1 SEQ SSNR CSTR 05/36............. . | 09/25/2016. | MBS Paydown. 88,665 88,665 55,859 61,456 25,067 25,067 88,665 (V) R 1,671 | 05/25/2036....
32051S AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035.................. . | 09/25/2016. | MBS Paydown. 81,936 94,522 64,946 54,952 3,354 3,354 81,936 (U I 483 | 04/25/2035....
32051S  AA 7| FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035.. . | 09/25/2016. | Pass-Through Loss. 30,674 20,146 0 27,441 (27,441) (27,441) 04/25/2035
32051S  AA  7|FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035. . | 09/30/2016. | Book Value Adjustment 0 (27,441) 27,441 27,441 04/25/2035....
32056 AA 2| FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37 . | 08/25/2016. | Pass-Through Loss. 682 0 0 11/25/2037.....
32056) AA 2 |FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37............. . | 09/25/2016. | MBS Paydown. 63,184 63,184 41,751 42,153 ceeeeieeei(133,208) [ oo coenennn(133,208) 63,184 (V) R 1,082 | 11/25/2037....
32113)  CF 0| FNLC 2005-4 A3 SEQ FLT 02/25/2036...........coccvrvrrerens . | 09/25/2016. | MBS Paydown. 396,584 396,584 305,865 366,500 21,051 21,051 396,584 0 | cveres 1,894 |02/25/2036....
35552Q AE 0| FRASR 2006-2A D CLO MEZ SEQ FLT 12/2020........... . | 09/20/2016. | MBS Paydown. rere 1,023,795 | il 1,023,795 | 1,004,599 641,135 cerrerrenenn 10,708 [ s [ s 10,708 | oo | e 1,023,795 12/20/2020....
36157N  FL 3 [ GECMS 1997-HE4 A6 SEQ 7.17 12/25/28 . | 09/25/2016. | MBS Paydown. 3,175 3,175 3,276 3,287 (109) (109) 3,175 12/25/2028....
36157N  FL 3 [ GECMS 1997-HE4 A6 SEQ 7.17 12/25/28 . 1 09/25/2016. | Pass-Through Loss. 43,560 45,196 0 (5,497) (5,497) 40,053 .| 12/25/2028....
36159X AC 4 |GECMC 2007-C1 A3 SEQ 5.481 12/10/2049 .| 09/10/2016. | MBS Paydown. 243,734 243,734 217,533 243,734 0 243,734 12/10/2049....
361856 CQ 8| GMACM 2003-HE2 A5 NAS STP 04/25/2033................ . | 09/25/2016. | MBS Paydown 3,319 3,319 2,613 3,101 225 225 3,319 0 99 | 04/25/2033....
36185N 6N 5[ GMACM 2005-AR2 2A SEQ SNR FLT 05/25/2035........ . | 09/25/2016. | MBS Paydown. 59,451 59,451 56,107 (1,315) (1,315) 59,451 0 522 | 05/25/2035.
36190F AD 2| GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35....... . | 09/25/2016. | MBS Paydown. cereennnn 129,924 | L 129,924 | oo 123,459 | .ccooees 129,138 306 K[ T R 129,924 0 2,674 | 07/25/2035....
36190G AA 6| GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37. . | 09/26/2016. | MBS Paydown. ceree 1,274,080 | ... 1,274,080 | ..........1,239,638 | ...........1,262,736 ceeenennn 1,274,080 0 50,019 | 01/26/2037....
36190K AC 3| GSMS 2009-RR1 CSB SUB 5.286 12/17/2039. .| 09/17/2016. | MBS Paydown. 5,617,000 5,617,000 5,614,367 5,605,408 5,617,000 0 12/17/2039....
36190K  BJ 7| GSMS 2009-RR1 MLA SEQ CSTR 12/14/2049. . | 08/14/2016. | MBS Paydown. rennn9,082,201 | ...........9,082,201 | ...........8,386,136 9,013,537 107,002 | 9,082,201 0 12/14/2049....
36192E  AB 7 |GTP CELLULAR 12-2 A 4.336 03/15/2019................... .| 09/15/2016. | Sinking Fund Redemption 52,710 52,710 52,710 52,710 0 52,710 (V) R 1,524 | 03/15/2019....
36228F G7 5| GSR 2004-3F 2A4 PAC 5.50 2/25/2034...............cccc..... | . | 09/25/2016. | MBS Paydown. 69,517 69,517 69,143 69,239 276 276 69,517 0 2,817 | 02/25/2034....
3622EA  AA 8| GSAA2007-3 1A1A SEQ SSNR FLT 03/25/2047.......... . | 09/25/2016. | MBS Paydown. ceeernnn 486,924 | 486,924 | ............. 323,002 | oo 172,281 31,722 31,722 | e | v 486,924 0 | s 1,686 |03/25/2047....
362332 AE 8| GSMS 2006-GG8 A4 SEQ 5.56 11/10/39.........cvvvvveennne . [ 09/10/2016. | MBS PaydOWN..........cvvvermereeermereiernens | cerirneresismseresssnenesinns | eeveseeees 2,157,524 | ..........2,157,524 | ........... 2,128,027 | ..........2,152,722 8,173 873 | o | v 2,157,524 0| s 76,674 |11/10/2039....
362341  4A 4| GSR2006-AR1 2A1 SEQ SSNR FLT 01/25/2036. . | 09/25/2016. | MBS Paydown. cerrenennnnn 121,653 | s 121,653 | oo 115,449 1,490 1490 | oo | s 121,653 0 634 |01/25/2036....
362341  4A 4| GSR 2006-AR1 2A1 SEQ SSNR FLT 01/25/2036. .| 09/25/2016. | Pass-Through Loss. 1,172 0 0 01/25/2036....
362341  BR 9| GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035................. . | 09/25/2016. | MBS Paydown cerreeneeen 196,357 | i 196,357 | coovvveeean 192,430 | ccovrvreneen 193,935 (121) (V2D [ I 196,357 0 | cveres 1,959 | 06/25/2035....
362341  FN 4| GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035............ . | 09/25/2016. | MBS Paydown. 233,367 233,367 216,813 (2,437) (2,437) 233,367 0 2,955 | 07/25/2035
362341  XC 8| GSR2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.......... . | 09/25/2016. | MBS Paydown. 54,076 54,076 46,487 (6,292) (6,292) 54,076 (U I 701 | 11/25/2035....
362341  XC 8| GSR2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.......... . 109/25/2016. | Pass-Through Loss. (1,232) 0 0 11/25/2035....
362341 XE 4| GSR 2005-AR7 5A1 SEQ SSNR FLT 11/25/2035. . | 09/25/2016. | MBS Paydown. v 122,261 | 122,261 | oo 108,066 (5,837) ((SXE 1 N ISV 122,261 (VN R 752 | 11/25/2035....
362341 XE 4| GSR2005-AR7 5A1 SEQ SSNR FLT 11/25/2035. . | 09/25/2016. | Pass-Through Loss. (7,036) 0 0 11/25/2035....
362341  XG 9| GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035............ . | 09/25/2016. | MBS Paydown. 249,235 249,235 237,024 4,061 4,061 249,235 0 3,394 | 11/25/2035.
362405 AB 8| GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046................. . | 09/25/2016. | MBS Paydown. 335,059 335,059 236,939 223,466 ceevrereeeene(14,883) | oo cenenennn(14,883) 335,059 0 | v 1,507 |05/25/2046....
36242D H4 8| GSR2005-AR2 1A1 SEQ SNR FLT 04/25/2035............ . | 09/25/2016. | MBS Paydown. 88,774 88,774 81,450 cerveernnene(12,936) | oo ceveennnn(12,936) 88,774 (0 [ 1,196 | 04/25/2035....
36244S AD 0| GSAA2006-13 AF4 SEQ STP 07/25/2036.................... . | 09/25/2016. | MBS Paydown. 358,555 358,555 247,403 208,621 (7,882) (7,882) 358,555 0 8,036 | 07/25/2036....
36248# AA 0| GSA (ANCHORAGE, AK) CTL 3.50 11/15/2030. . 109/15/2016. | Paydown 274,244 274,244 276,712 (110) (110) 274,244 0 | v 3,788 | 11/15/2030....
362480 AD  7|GSCC 2006-2 A1 SEQ SNR FLT 05/25/2036 . | 09/25/2016. | MBS Paydown. coivernneee 137726 | 137,726 | ............ 101,388 (2,837) (2,837) 137,726 0 358 | 05/25/2036....
362480 AD  7|GSCC2006-2 A1 SEQ SNRFLT 05/25/2036... . | 09/25/2016. | Pass-Through Loss. 6,921 0 0 05/25/2036....
36248F AG  7|GSMS 2011-GC3 A4 SEQ 4.753 03/10/44.....................| . | 09/10/2016. | MBS Paydown. 273,471 273,471 278,871 276,485 (3,321) (3,321) 273,471 0 | v 8,628 |03/10/2044....
362631 AB 9| GSR 2006-OA12A1 SEQ SSNR FLT 08/25/2046......... . | 09/25/2016. | MBS Paydown. v 191,808 | 191,808 | coovvvveree 152,727 | woovvevevenen 165,920 23,074 23,074 | ..o | v 191,808 (VN R 791 | 08/25/2046....
362669 AV 5| GSR 2007-4F 6A1 SEQ 6.0 06/25/22027....................... | . | 09/25/2016. | MBS Paydown 65,049 65,049 60,293 60,410 (7,217) (7,217) 65,049 0 2,835 | 06/25/2027....
362669 AV 5| GSR 2007-4F 6A1 SEQ 6.0 06/25/22027 . | 09/25/2016. | Pass-Through Loss 2,972 2,754 0 0 06/25/2027....
36298G AA 7| GSPAMONETIZATION TR 6.422 10/09/202 . | 09/09/2016. | Sinking Fund Redemption 92,025 92,025 93,313 92,981 (55) (55) 92,025 0 3,940 | 10/09/2029....
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368771 AA 9| GEN AMER RAILCAR 6.69 09/20/16.............ccccccciee | - | 08/20/2016. | Sinking Fund Redemption 12,125 12,125 11,654 12,125 (0) (0) 12,125 0 507 |09/20/2016....

372546 AA 9| GEORGE WASHINGTON 6.00 02/01/2019........cccoouuuu . | 08/01/2016. | Make Whole Call 5,578,839 | ...........5,000,000 5,000,000 5,000,000 0 5,000,000 | ..covevrremreireiireens | e 578,839 | ............ 578,839 | ... 300,000 |02/01/2019....
379520  AB 9| SEACO 2013-1A AABS 2.98 04/17/2028...................... R|09/17/2016. | MBS Paydown v A68,750 | 468,750 | ............. 462,089 | ............. 463,428 878 878 | .ooovevevevevvverininenns | v 468,750 0 9,276 | 04/17/2028....
379520 AC 7 [SEACO 2013-2A A ABS 3.67 11/17/2028...........cccooveenn. R| 09/17/2016. | MBS Paydown. 87,500 87,500 87,493 87,494 1 1 87,500 0 11117/2028....
379520 AD  5|SEACO 2014-1A A1 ABS SNR 3.19 07/17/24, .| R| 09/17/2016. | MBS Paydown. 250,000 250,000 249,948 249,954 6 6 250,000 0 07/17/2029....

379547 AA 2| GSFI2015-1 B1 ABS SNR 2.74 01/18/2030 R| 09/18/2016. | MBS Paydown. ..482,727 82,727 0 482,727 0 01/18/2030....

38011A  AC 8| GMACM 2006-HE2 A3 SEQ 6.32 5/25/36.. . | 08/25/2016. | MBS Paydown 88,388 56,950 95,142 95,142 88,388 0 05/25/2036....

393505 HU 9| GT 1995-6 B1 SUB 7.70 9/15/2026...........cccvvvvvvvvvcvnnnees | - | 09/15/2016. | MBS Paydown. 48,281 48,281 48,696 48,281 0 48,281 0 09/15/2026....
39678W  AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34.........coevervvvrmerrinnne . | 09/25/2016. | MBS Paydown. 46,561 46,561 46,328 46,166 178 178 46,561 0 09/25/2034....
40066N  AA 4| GUANAY FILTD 6.00 12/15/2020..............ccooevvreerennnne | R| 09/15/2016. | Sinking Fund Redemption 224,741 224,741 224,893 224,829 (22) (22) 224,741 0 12/15/2020....

40442  AB  1|H22015-1A AFX CDO SEQ SSNR 3.3526 06/49. . | 09/24/2016. | MBS Paydown. 8,233 8,233 8,233 8,233 (0) (0) 8,233 0 06/24/2049....

405364 AD 2 |HLCNL 2006-1A B CLO FLT 11/20/20... . | 08/20/2016. | MBS Paydown. 3,010,000 3,010,000 2,900,263 3,000,832 9,168 9,168 3,010,000 0 11/20/2020....
41161G  AC 7 |HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36 .1 09/21/2016. | MBS Paydown 22,804 22,804 16,077 15,854 2,748 2,748 22,804 0 92 |07/21/2036....
41161P  EX  7|HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034................. . 109/19/2016. | MBS Paydown cevreeneenn 106,447 | i 106,447 85,423 87,564 e 13183 | [ 13,153 | o | v 106,447 0 | cvees 1,908 |06/19/2034....
41161P TN 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35............... . | 09/19/2016. | MBS Paydown. ceeerrennnnn 125,504 | s 125,504 87,808 80,933 werrrereeen TTBTA | s [ e AT8T1 | oveveverrereiines | veveeninns 125,504 0 609 | 11/19/2035....
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.......... | . | 09/19/2016. | MBS Paydown. rerirenneenn 103,308 | 103,308 72,861 74,926 cevrneneen 11,0200 [ i [ 11,520 | v | v 103,308 0 503 | 08/19/2045....
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46 . | 09/19/2016. | MBS Paydown. 22,264 22,264 15,807 12,692 2,172 2,172 22,264 0 09/19/2046....

411707 AA 0| HNGRY 2013-1A A2 ABS 4.474 03/20/2043 . | 09/20/2016. | MBS Paydown. 31,875 31,875 31,875 31,875 0 31,875 0 03/20/2043....

415864 AJ  6|HARSCOCORP5 05/15/18, . | 08/25/2016. | MORGAN STANLEY. rerener.3,030,000 | ...........3,000,000 2,996,850 2,999,084 244 244 2,999,328 30,672 30,672 05/15/2018....

415864 AJ  6|HARSCO CORP 5 05/15/18.........cocoomercrcrercrcrcrcscscrcns .| 09/01/2016. | MORGAN STANLEY.......ccvciciciiiviiiies [ roverevirevererersnevcnesesenns | v 2,030,000 | ...........2,000,000 | ........... 1,997,900 | ..........1,999,389 168 HLCI: T P IS 1,999,557 30,443 30443 | ... 123,349 | 05/15/2018....

415864 AJ  6|HARSCO CORP 5 05/15/18......coomrruncrieriinciiinrines . 109/19/2016. | DEUTSCHE BANK. werenen4,050,000 | ...........4,000,000 3,991,880 3,997,640 688 688 3,998,328 51,672 51,672 | ... 199,609 | 05/15/2018....

419838 AA 5| HAWAIIAN AIRLINES A 3.90 01/15/2026...................... |. | 07/15/2016. | Sinking Fund Redemption ceverreenen ATLBTT | 171677 | e AT1,677 | e 171,677 (U [STORRROR S 171,677 0 6,695 |01/15/2026....
422185 AC 2 [HEALTH CARE SVCS 4.70 01/15/2021.........ccccvccrmuureee | . | 07/18/2016. | CaSh TENAEN......cvvvverrerercreiivereiirees | e | eevereens 10,099,440 9,000,000 8,999,220 8,999,620 9,173 9,173 9,008,793 | ..o | e 1,090,647 | ........1,090,647 | ....... 426,525 | 01/15/2021....
42770Q  AA 0[HERO 2014-2A A ABS SNR PT 3.99 09/21/40 . | 09/20/2016. | MBS Paydown. 644,440 644,440 644,001 643,949 262 262 644,440 0 .25,713 | 09/21/2040....
42770R  AA 8 |HERO 2014-1A ABS 4.75 09/20/2038........... . | 09/20/2016. | MBS Paydown. v ABATA2 | 454,712 | oo 454,707 | oo 454,712 0 [ oo | s 454,712 0 21,599 | 09/20/2038....

437084 PQ 3| HEAT 2005-7 2A4 SEQ FLT 01/25/2036..........cccccevvuuneee . | 09/25/2016. | MBS Paydown 664,393 664,393 563,904 647,441 31,381 31,381 664,393 0 | cead 3,711 | 01/25/2036....
43710K  AC 0 [HEAT 2007-2 2A2 SEQ FLT 07/25/2037..........ocovvevevene. . | 09/25/2016. | MBS Paydown. 680,510 680,510 | .ovvrrrrrnn 406,038 567,811 38,374 38,374 680,510 0 2,870 | 07/25/2037....
43710M  AA 0| RFMS22007-HSA1 A SEQ FLT 02/25/2037............cc0.. . | 09/25/2016. | MBS Paydown. 17,818 17,818 12,182 3,009 5,352 5,352 17,818 0 67 |02/25/2037....
437390H AA 8| HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036................. . | 09/25/2016. | MBS Paydown. v 1,066,844 | ..........1,066,844 933,058 21,235 21,235 cveennn 1,066,844 0 12/25/2036....

437690 AX 8| HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34 . | 09/25/2016. | MBS Paydown. v 190,292 | o 190,292 | covvvvverene 165,554 | ...ooovevene 175,380 7,163 7163 [ oo | v 190,292 0 07/25/2034....
44329H AG 9 [HP COMM LLC 5.02 03/15/2023 . 109/15/2016. | Sinking Fund Redemption 253,854 253,854 248,695 251,418 410 410 253,854 0 03/15/2023....
443290H AS 3 |HP COMM LLC 5.32 03/15/2023.............cccoeee0eecrecerecccce | . | 09/15/2016. | Sinking Fund Redemption 42,042 42,042 41,357 41,721 54 54 42,042 0 03/15/2023.
44984R  AB 4| PRETSL 4A A2 CDO SSNR FLT 06/24/2034................. . | 09/24/2016. | MBS Paydown. 53,265 53,265 49,071 (22,625) (22,625) 53,265 0 06/24/2034....
44986G  AA  8|INGIM 2012-4A A1 CLO FLT 10/15/2023............ccccoveeen. . 109/22/2016. | Distribution. <erer.5,600,000 | ...........5,600,000 | ...........5,600,000 | ...........5,600,000 0 5,600,000 0 10/15/2023....
45112A  AA 5|ICONX 2012-1A A ABS 4.229 01/25/2043..................... . | 07/25/2016. | MBS Paydown. v 139,710 | 139,710 | covvvvveree 139,710 | oo 139,711 5 5 0 01/25/2043....
45254N  JB 4 |IMM 2004-4 2A1 SEQ STP 9/25/2034........... . | 09/25/2016. | MBS Paydown , X S 712 712 0 09/25/2034....
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035. .| 09/25/2016. | MBS Paydown 75,837 75,837 42,866 (1,872) (1,872) 0 04/25/2035....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/2035........... . | 09/25/2016. | MBS Paydown. 65,384 65,384 32,934 5,657 cevrreneenn 12484 | i [ 12,464 0 08/25/2035....
45254N  NT  0|IMM 2005-3 M1 MEZ FLT 08/25/20365................c.......... | . | 09/25/2016. | Pass-Through Loss (5,996) 0 0 08/25/2035.

452547 TN 4[IMSA 2006-1 2A1 SEQ FLT 5/25/36..........ccccccccvcvererene . | 09/25/2016. | MBS Paydown. 1,847 1,847 1,293 1418 (905) (905) 1,847 0 9 | 05/25/2036....
45632@ AA  7|INDUSTRIAL PIPING 14.50 12/13/2018.........cocveverrrene . | 09/06/2016. | Paydown renenn 1,362,085 | ...........1,362,085 | ..........1,359,166 | .........1,347,819 | oo cevererieeenn3,898 | i 841,524 (837,629) conenn 1,362,085 0 619 |12/13/2018....
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018. .| 09/30/2016. | Suspense Ledger Adj w447 ,057 1,423 (1,423) 447,057 . 12/13/2018....
45632@ AA 7| INDUSTRIAL PIPING 14.50 12/13/2018 . | 09/30/2016. | Book Value Adj 0 .447,057 .(447,057) | . 12/13/2018....
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456606 HK  1[INDYL 2005-L2 A1 SEQ FLT 10/25/2013........ccocvvvvveveres .| 09/25/2016. | MBS Paydown 6,343 6,343 5,169 3 3 6,343 6,343 13 | 10/25/2013.... | 5*...........

45660K AA 9| INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037........... . | 08/25/2016. | Pass-Through Loss. 888 716 0 888 (888) (888) 02/25/2037....

45660K  AA  9|INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037........... . | 09/25/2016. | MBS Paydown. 296,924 296,924 239,210 240,946 JESSROROOONY [ £< 0 I VPR IS 16,750 296,924 (V) R 1,244 | 02/25/2037....

45660L CK  3|INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35............. . | 09/25/2016. | MBS Paydown. cerireeneen 196,250 | i 196,250 | ..ocoovvvnnee 141,300 (23,974) (VKT LN IR IO 196,250 0 | v 1,352 |02/25/2035....

45660L  PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35. . | 09/25/2016. | MBS Paydown. 6,837 6,837 3,685 439 5,439 5,439 6,837 0 307 | 06/25/2035.

45660L PK 9| RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35. . | 09/25/2016. | Pass-Through Loss. 8,730 10,251 0 0 06/25/2035....

45660N W6 8 |RAST 2004-R2 A3 Z 5.50 08/25/2034......... . | 09/25/2016. | MBS Paydown 90,085 90,085 94,251 94,159 (2,948) (2,948) 90,085 0 3,387 | 08/25/2034....

45660N X9 1 |INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34............... .| 09/25/2016. | MBS Paydown 31,000 31,000 25,420 25,799 (681) (681) 31,000 0 568 |10/25/2034....

45661X AB 8 |[INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36............. | . | 09/25/2016. | MBS Paydown. cerreeneeen 168,193 | 168,193 | ....ooooeeeu 100,811 | coovvvenes 106,327 876 £ TG ERTORN U 168,193 0 07/25/2036....

46184#  AA  5[INVISION DIV LIBOR+900 6/30/2020.............ccorurvreennene . | 09/30/2016. | Paydown 43,750 43,750 43,313 43,348 l 7 43,750 0 06/30/2020....

46616M  AA 8| HENDR 2010-3A A ABS 3.82 12/15/2048.. . | 09/15/2016. | MBS Paydown. 65,356 65,356 65,342 65,205 9) 9) 65,356 0 12/15/2048....

46616M  AB 6| HENDR 2010-3A B ABS 6.85 12/15/205( . | 09/15/2016. | MBS Paydown. 25,228 25,228 25,227 25,228 0 25,228 0 12/15/2050....

46616P  AA 1| HENDR 2011-1A A ABS 4.70 10/15/2056.. . | 09/15/2016. | MBS Paydown. v 141,644 | 141,644 | oo 141,607 | .ooovvvevenen 141,613 (12) (L2 [ IS 141,644 0 10/15/2056....

46616Q AA 9| HENDR 2011-2A A ABS 4.94 09/15/56..............ccoeuueeee. | . | 09/15/2016. | MBS Paydown. cevreeneenn 121457 | 121,457 | e 121,387 | oo 121,372 2 2 [ e | e 121,457 0 09/15/2056....

46616V AA 8 [HENDR 2012-1A A ABS 4.21 02/16/2065...................... . | 09/15/2016. | MBS Paydown. 77,539 77,539 77,521 77,515 518 518 77,539 0 02/16/2065....

46617A  AA 3 [HENDR 2012-3A A ABS SSNR 3.22 09/15/2065........... | . | 09/15/2016. | MBS Paydown. cevrenneenn 168,361 | 158,361 | .ooocvvvv 156,774 79,133 102 102 0 09/15/2065....

46617F  AA 2| HENDR 2013-1A A ABS 3.22 03/15/2067 .. . | 09/15/2016. | MBS Paydown. 133,907 (2) 2) 0 04/15/2067....

46617)  AA 4| HENDR 2013-2A A ABS 4.21 03/15/206 .| 09/15/2016. | MBS Paydown. 30,239 22 22 0 03/15/2062....

46617L  AA 9| HENDR 2013-3A A ABS 4.08 07/15/41.. . | 09/15/2016. | MBS Paydown. 207,679 207,679 207,511 207,521 2 2 207,679 0 01/17/2073....

46617T AA 2 |HENDR2014-1A A ABS SNR 3.96 03/15/2063.............. . | 09/15/2016. | MBS Paydown. v 184,998 | o 184,998 | ooovvvvvc 184,893 | ..oovovevenen 184,902 (6) ((C))) [ IS 184,998 0 03/15/2063....

46618A AA 2| HENDR 2014-2A A ABS 3.61 01/17/2073.........cocoevvvuneee . 109/15/2016. | MBS Paydown 232,608 232,608 233,683 | .o 123,814 (84) (84) 232,608 0 01/17/2073....

46618H AA 7| HENDR 2014-3A A ABS SNR 3.50 06/15/2077.............. . | 09/15/2016. | MBS Paydown. reeennn 193,694 | 193,694 | ..o 193,107 | woovvrerene 193,112 54 L7/ ST I 193,694 0 06/15/2077....

46618L  AA 8| HENDR 2015-1A A ABS SSNR 3.26 09/15/2072........... | . | 09/15/2016. | MBS Paydown. 342,097 342,007 338,921 338,980 (450) (450) 342,097 0 09/15/2072....

46619R  AA 4| HENDR 2015-2A A ABS SSNR 3.87 03/15/2058 . | 09/15/2016. | MBS Paydown. 76,222 76,222 76,339 76,337 33 33 76,222 0 03/15/2058....

46619X  AA 1| HENDR 2015-3A A ABS SSNR 4.08 03/17/70... .| 09/15/2016. | MBS Paydown. v 194,803 | o 194,803 | cooovvvevee 194,632 | ..oovoveveen 194,633 7 L [OOSR I 194,803 0 03/17/2070....

466247 L6 8| JPMMT 2006-A2 IIB1 MEZ SEQ CSTR 08/25/34........... . | 09/25/2016. | MBS Paydown 50,333 50,333 47,974 48,287 (4,576) (4,576) 50,333 0 08/25/2034....

466247 QP 1|JPMMT 2005-A3 7CA1 SEQ SSNR FLT 06/25/35......... . | 09/25/2016. | MBS Paydown. 56,464 56,464 52,018 (195) (195) 56,464 0 651 | 06/25/2035.

466247 RP  0|JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035................. . | 09/25/2016. | MBS Paydown. 262,035 262,035 232,556 234,068 e 18,903 [ i [ 18,903 262,035 0 | cornnd 4,826 | 07/25/2035....

46625Y CV 3 [JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41.........ccce0ooe. . | 09/15/2016. | MBS Paydown. 59,701 59,701 60,103 59,701 0 59,701 0 2,048 |07/15/2041....

46626L  FL 9 [JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035.... .| 08/25/2016. | MBS Paydown 375,781 375,781 352,647 362,404 5,297 5,297 375,781 0 | s 1,495 |05/25/2035....

46627M  AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.. . | 09/25/2016. | MBS Paydown 59,268 59,268 56,067 63,251 (7,494) (7,494) 59,268 0 3,301 | 12/25/2035....

46627M  AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/365............... .| 09/25/2016. | Pass-Through Loss. 19,552 18,812 0 0 12/25/2035

46627M  CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36............... | . | 09/25/2016. | MBS Paydown. 29,555 29,555 29,559 21,019 2,080 2,080 29,555 0 534 |03/25/2036....

46627M  CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36............... | . | 09/25/2016. | Pass-Through Loss 4,222 4,223 0 0 03/25/2036.

46627TM  CY 1| JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.......... . | 09/25/2016. | MBS Paydown. 586,881 586,881 | ............. 484,526 345,629 JEOSROROOOOY 1< <1 VPR IS 13,169 586,881 (U I 8,786 | 03/25/2036....

46627M  EC 7| JPALT 2006-S1 1A6 NAS 5.75 3/25/36. . | 09/25/2016. | MBS Paydown 42,144 42,144 39,431 33,060 (2,166) (2,166) 42,144 0 | creres 1,612 | 03/25/2036....

46627TM  EC 7| JPALT 2006-S1 1A6 NAS 5.75 3/25/36. . | 09/25/2016. | Pass-Through Loss 4,614 4,317 0 0 03/25/2036....

466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36 . | 09/25/2016. | MBS Paydown. 90,622 90,622 67,513 86,007 (36,728) (36,728) 90,622 0 | cead 2,115 | 11/25/2036....

466285 AN 3| JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36............. | . | 09/25/2016. | Pass-Through Loss 2,032 1,514 0 0 11/25/2036.

46628G  AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36............. .| 07/12/2016. | Suspense Ledger Adj 27,340 0 27,340 27,340 05/25/2036....

46628G  AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36............. . | 07/25/2016. | Suspense Ledger Adj 1t 27,517 0 27,517 27,517 05/25/2036....

46628G  AE 9| JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36............. .| 08/29/2016. | Suspense Ledger Adj 30,635 0 30,635 30,635 05/25/2036....
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46628K AC 4 |JPMMT 2006-A3 2A1 SEQ SNR 2.8202 05/36.............. . | 09/25/2016. | MBS Paydown. 48,598 48,598 40,822 (460) (460) 48,598 (VN R 496 | 05/25/2036....
46628K AC 4| JPMMT 2006-A3 2A1 SEQ SNR 2.8202 05/36.............. . | 09/25/2016. | Pass-Through Loss. 4 0 0 05/25/2036....
46628L  AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36............... | . | 08/25/2016. | Pass-Through Loss. (15) 0 (15) 15 15 06/25/2036....
46628  AB 4| JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36............... | . | 09/25/2016. | MBS Paydown. 9,970 9,970 7,620 7,698 212 212 9,970 (U I 188 | 06/25/2036....
46628V AH 9| JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36. .1 09/25/2016. | Pass-TAIOUGN LOSS.........crrrreveeerinns | corvrmrevenmmenmnnennsesessnes | cosvesssssmnmeeessssessenns | cvevevesensnes 103,306 (1,369) (1,369) 0 08/25/2036.
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036. . | 09/25/2016. | MBS Paydown. 333,135 333,135 264,009 285,143 24,919 24,919 333,135 0 07/25/2036....
46629P AC 2| JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47.... . 109/15/2016. [ MBS Paydown..........ccouereemmrinereeenens | covmrireriineineriiensinenes | evvienes 16,906,430 | ......... 16,906,430 | ......... 17,445,323 | ........16,977,232 (94,834) (94,834) | ..o | e 16,906,430 0 05/15/2047....
466300 AL 4 |JPMRR2009-11 2A1 SEQ 6.0 11/26/36..........cccooeerrrvrs .| 09/26/2016. | MBS Paydown 341,686 341,686 351,189 346,732 (3,133) (3,133) 341,686 0| s 13,581 | 11/26/2036....
46630G AN 5[ JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35........ . | 09/25/2016. | MBS Paydown. 30,425 30,425 28,447 28,248 1,215 1,215 30,425 0 553 | 07/25/2035....
46630) AC 3 |JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49..................... | . | 09/15/2016. | MBS Paydown. 3,858,568 3,858,568 3,804,709 3,850,597 1,024 1,024 | oo | s 3,858,568 0 [ e 146,538 | 01/15/2049....
46630P AP 0 [JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37 . | 08/25/2016. | Pass-Through Loss. 2 2 0 0 04/25/2037.....
46630P AP 0 [JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37 . | 09/25/2016. | MBS Paydown. 4,789 4,789 4,660 3,646 67 67 4,789 0 84 | 04/25/2037....
46631B  AD  7|JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049... . | 08/15/2016. | MBS Paydown. 5,596,268 5,596,268 5,585,319 5,581,205 SRRt 1[0/ T VR IS 249,008 5,596,268 0| 233,753 | 06/15/2049....
46631N DT 3 [ JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37........... | . | 09/25/2016. | MBS Paydown. 8,920 8,920 7,495 7,298 4,386 4,386 8,920 LU IO 412 | 08/25/2037....
46631IN DT 3| JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37........... | . | 09/25/2016. | Pass-Through Loss 549 0 0 08/25/2037.....
46632H AD 3| JPMCC 2007-LD12 A4 SEQ 5.882 02/15/2051.............. . | 09/15/2016. | MBS Paydown. 2,333,305 2,333,305 2,311,687 2,335,419 (7,7112) (7,7112) 2,333,305 0 02/15/2051....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37 . | 09/27/2016. | MBS Paydown. e 438,599 | 438,599 353,067 369,188 54,775 SATTE | i | e 438,599 0 07/27/2037.....
46632Y AA 2| JPMMT 2008-R3 1A1 SEQ CSTR 06/26/203f .| 09/26/2016. | MBS Paydown 345,032 345,032 300,501 319,898 7,861 7,861 345,032 0 06/26/2036....
46632Y AB 0| JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36... . | 08/26/2016. | Pass-Through Loss. (518) 1 0 0 0 06/26/2036....
46632Y AC  8|JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.............. . | 07/26/2016. | MBS Paydown. 210,669 210,669 | ......oooevens 184,335 | ..oovoverenen 164,136 (428) (428) 210,669 (V) I 7,681 |08/26/2037....
46632Y AD 6| JPMMT 2008-R3 2A2 MEZ 6.25 08/26/37 RE................ . | 09/26/2016. | Pass-Through Loss. 83,782 42,111 (241) (241) 0 08/26/2037....
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37........ | . | 09/26/2016. | MBS Paydown. e 197,511 | s 197,511 | oo 151,342 | i 170,826 | oo crrrerreneen 10,200 [ s [ s 10,200 | coovvvereveeveriereines | e 197,511 0 3,562 | 03/26/2037....
46633A AC  9[JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE....... | . | 09/26/2016. | MBS Paydown. cevrenneenn 109,262 | 159,262 | ..ocvvvvee 123,528 LU [P RRO N 159,262 0 | v 4,920 |11/26/2036....
46633A AG 0 [JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE. . | 09/26/2016. | MBS Paydown. cerveennnnn 156,157 | s 156,157 | .ovvvveeeen 113,604 | ............ 140,691 | .oococrrvicier ceeverreneen TUSTT [ s [ s 1377 | e | v 156,157 0 9,896 | 06/26/2037....
46633K AN 3| JPMRR 2009-5 2A1 SEQ SSNR CSTR 1/26/37. .| 09/26/2016. | MBS Paydown 216,498 216,498 207,302 6,772 6,772 216,498 0 2,586 | 01/26/2037....
46633M AL 3| JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35........... | . | 07/26/2016. | MBS Paydown. 29,483 29,483 27,346 1,596 1,596 29,483 0 509 |04/26/2035....
46633M  AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE............. . | 09/26/2016. | MBS Paydown. cevererennnnn 150,669 | e 150,669 15,408 (VN SRR ISR 150,669 0 2,391 | 04/26/2035....
46633M  AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE............. . | 09/26/2016. | Pass-Through Loss. 0 1,647 (1,647) (1,647) 04/26/2035....
46633P AC 6 |JPMRR2009-7 2A1 SEQ SSNR 6.0 2/27/2037.............. . | 09/27/2016. | MBS Paydown. 30,943 0 30,943 0 02/27/2037....
46633P AU 6| JPMRR 2009-7 11A1 SEQ SSNR CSTR 09/36 RE .1 09/27/2016. | MBS Paydown 30,178 2,142 2,142 ..118,643 0 09/27/2036....
46633P BQ 4| JPMRR2009-7 21A1 SEQ SSNR CSTR 3/27/37.. . [ 08/27/2016. [ MBS Paydown..........cccconruencimmrviencns | ovnireriiescrrennienciieens | cevivvenenen 142,640 | i 142,640 | 132432 | 139,711 5,371 5,371 ..142,640 0 03/27/2037....
46633T AA 2| JPMRR2009-8 A1 SEQ CSTR 4/20/2036...........cc0c00nnveee .1 09/20/2016. | MBS Paydown 238,025 238,025 233,207 235,888 2,213 2,213 238,025 0 04/20/2036.
46634B  BY 7 [JPMRR2009-12 4A1 SEQ 5.75 12/26/35..........cccvvvnenes . | 09/26/2016. | MBS Paydown. 371,615 371,615 367,434 360,558 e 11938 [ [ 11,938 371,615 0 12/26/2035....
46634D AW 8| JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37............... . | 09/26/2016. | MBS Paydown. e 494,839 | 494,839 | ... 494,839 | ... 494,839 (VN SRRSO ISV 494,839 0 04/26/2037.....
46634D  AX 6 |JPMRR2010-1 3A2 RR MEZ SSNR 6.00 4/37.............. . | 09/26/2016. | Pass-Through Loss 7,532 119 19 0 04/26/2037....
46634F AU 7 [JPMRR2010-2 3A1 SEQ EX 6.00 07/26/2036... . | 08/26/2016. | MBS Paydown 875,386 875,386 886,942 773,690 cerrenenen 211,823 [ i [ v 211,823 875,386 0 32,022 | 07/26/2036....
46634F  AZ 6| JPMRR 2010-2 3A6 NAS EX 6.00 07/26/203; . | 09/26/2016. | MBS Paydown. ...404,162 363,022 376,489 25,964 25,964 404,162 0 17,165 | 07/26/2036....
46634V AA 6 [JPMCC 2010-RR1 JPA SEQ CSTR 06/20/49 . 1 09/20/2016. | MBS Paydown..........cccccmvereeernereencne | corermnererirmnerssirnenei | eeveveneenn 133,015 | e 133,515 | e 147,242 | oo 136,302 (3,054) (3,054) .133,515 0 5,203 | 06/20/2049....
466358 AA 9 [JPMRR2010-7 1A1 SEQ SSNR CSTR 3/26/2039......... . | 09/26/2016. | MBS Paydown. cerereennen 487,276 | . ABT276 | 522,603 | .............. 487,276 | oo cerrerenen 118,926 [ e [ s 118,926 [ oo | v 487,276 0] s 16,874 | 03/26/2039....
466358 AJ 0| JPMRR 2010-7 1A9 SEQ SSNR CSTR 3/26/2039......... . | 09/26/2016. | MBS Paydown. v 812,508 | 412,508 | ... 405,719 | ccocvovenens 408,300 2,535 2,835 [ oovoeieviiiiiiniiiiininns | s 412,508 0| s 17,203 | 03/26/2039....
46636V AC 0| JPMCC 2011-C5 A3 SEQ 4.1712 08/15/2046................ . 109/15/2016. | MBS Paydown v 1,220,355 | ...1,220,355 | .........1,232,556 | ...........1,227,071 (8,759) (8,759) conenn 1,220,355 0| s 38,178 |08/15/2046....
46637D  AA 3 |JPMRR2012-1 1A1 SEQ SSNR FLT 6/26/35 RE.. . | 09/26/2016. | MBS Paydown. 1,097,074 | ...ococoee. 1,018,907 | .........1,040,229 22,960 22,960 | ..o | e 1,097,074 0 20,725 | 06/26/2035....
46637D AC 9| JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE. . | 09/26/2016. | MBS Paydown. 725,727 749,236 26,014 26,014 780,351 0 .15,662 | 05/26/2047....
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46645A AB 7 [JPMRR2015-4 1A2 SEQ SSNR FLT 06/47 RE............. | . | 09/25/2016. | MBS Paydown. e AT A43 | 417,443 382,482 382,482 4,841 4841 | e | i 417,443 0 | s 1,814 |06/26/2047....
472320 AA 8| JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47............. . | 09/25/2016. | MBS Paydown 340,587 340,587 311,887 252,783 5,343 5,343 340,587 0| e 14,506 | 06/25/2047....
472321 AA 6| JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035.................. . | 09/26/2016. | MBS Paydown............ccccovveevvvvverecenecees [ v | v 1,041,743 | ........1,041,743 798,400 881,190 e 133,085 | e | s ERK(J: 3 R 1,041,743 (VN I 38,883 | 10/25/2035....
472321  AC  2|JMAC 2008-R2 2A1 SEQ CSTR 01/25/37..........coeeeveenn. | . | 09/26/2016. | MBS Paydown. 261,043 261,043 225,607 245422 3,794 3,794 261,043 0 | e 4,828 |01/25/2037....
472321  AJ  7|JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039. . | 09/26/2016. | MBS Paydown. 238,759 238,759 201,685 220,219 RSSO % 75 ) I I cernenenenn(14,723) 238,759 0 3,617 | 01/25/2039.
472321  AK 4| JMAC 2008-R2 3A2 SUB CSTR 01/25/39. . | 09/26/2016. | Pass-Through Loss. ..138,775 51,787 1,155 1,155 0 01/25/2039....
472321 AN 8| JMAC 2008-R2 2A4 SEQ CSTR 01/25/37. . | 09/26/2016. | Pass-Through Loss. 42,714 8,793 0 0 01/25/2037....
47232A  AA 6| JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036.................. . | 09/20/2016. | MBS Paydown. 385,914 385,914 355,342 377,760 5,300 5,300 385914 (V) R 7,154 | 03/20/2036....
47232A  AD 0 [JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036.................. . | 09/25/2016. | MBS Paydown. 277,054 277,054 265,712 274,360 350 350 277,054 0 | coad 5,403 |06/25/2036....
47232A  AG 3 [JMAC 2008-R3 3A1 SEQ CSTR 05/25/2037.................. . | 09/25/2016. | MBS Paydown. 312,009 312,009 272,228 312,009 (2,022) (2,022) 312,009 0 6,261 | 05/25/2037....
47232A  AH  1[JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037. . | 09/25/2016. | Pass-Through Loss. 64,165 14,506 654 654 0 05/25/2037....
47232A AN 8 |JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036... . | 08/20/2016. | Pass-Through Loss. 41,915 (156) (156) 0 03/20/2036....
47232C  AH 7 [JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE. .| 09/21/2016. | Pass-Through Loss 2,164 17 17 0 06/21/2037....
47232D  AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36............. . | 09/26/2016. | MBS Paydown cevreeneeen 110,080 | i 110,060 | ..ocoovvvnneee 110,058 | ..ccvveen 109,171 | oo ceviorereenn 13,538 73,538 | oo | v 110,060 0 | cad 5,178 | 09/26/2036....
47232D AL 6| JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36............. . | 08/26/2016. | Pass-Through Loss. 61,331 15,749 652 652 0 09/26/2036....
47232D AN 2| JMAC 2009-R5 3A2 SUB SSUP CSTR 1/26/2047 ......... . | 09/26/2016. | MBS Paydown. revreeneenn 143,116 | 143116 | v 137,907 | oo 139,857 471 AT | e [ s 143,116 0 | cenad 2,766 |01/26/2047....
47232D  AS 1| JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47.. . | 09/26/2016. | Pass-Through Loss. 21,405 6,466 0 0 01/26/2047....
472320 AS  1|JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47. .| 09/30/2016. | Book Value Adjustment. 0 (6,783) 6,783 6,783 01/26/2047....
47232D AU 6| JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36. . | 09/26/2016. | MBS Paydown. 290,996 290,996 273,690 283,355 2,153 2,153 290,996 0 9,342 | 09/26/2036....
472320 AV 4|JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36............. . | 09/26/2016. | Pass-Through Loss 42,600 20,199 210 210 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............. . | 09/26/2016. | MBS Paydown. 81,450 81,450 82,860 80,721 (19) (19) 81,450 0 2,046 | 01/26/2036....
47232D BC 5| JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37............. . | 09/26/2016. | MBS Paydown. 250,680 250,680 230,369 250,680 0 250,680 0 9,998 |02/26/2037....
47232D BG 6| JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37.. . | 09/26/2016. | Pass-Through Loss. 66,227 10,382 (6,408) (6,408) 0 02/26/2037.....
472320 BJ  0|JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36. . | 09/26/2016. | MBS Paydown. 31,130 31,130 31,130 25,660 1,818 1818 31,130 (VN - 159 | 09/26/2036....
47232D BM 3 [JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36............. . | 09/26/2016. | Pass-Through Loss. 14,337 1,626 2 2 0 09/26/2036....
47232D  BP 6| JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37............. . | 09/26/2016. | MBS Paydown. v 12147 | 121147 | e 121147 | e 113,610 8,123 8,123 | v | i 121,147 (0 [ 4,790 |07/26/2037....
47232D BT 8| JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37............. . | 09/26/2016. | Pass-Through Loss. 62,807 32,315 (974) (974) 0 07/26/2037....
47232D BW 1| JMAC 2009-R5 9A2 SUB SSUP CSTR 6/26/37............. . | 09/26/2016. | MBS Paydown. cervvennnn 141,046 | 141,046 | oo 74269 | ....cccceoee. 122,736 | .ooveerrveriieriins e TTT98 [ s [ s 17,793 | veeveverreeeenes | v 141,046 0 5,236 | 06/26/2037....
472320 BZ 4 |JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37. . | 09/26/2016. | Pass-Through Loss 28,532 1,901 160 160 0 06/26/2037...
47232D CA  8|JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/4 . 1 03/31/2016. | Book Value Adj 0 (185) 185 185 02/26/2047....
47232D  CA 8 |JMAC 2009-R5 10A1 SEQ SSNR CSTR 2/26/47........... .| 09/26/2016. | MBS Paydown 81,568 81,568 81,568 81,421 (83) (83) 81,568 (V) RS 1,517 | 02/26/2047....
47232D CE  0|JMAC 2009-R5 10A5 SUB SSUP CSTR 2/26/47........... | . | 09/26/2016. | Pass-Through Loss 14,177 5439 (3) (3) 0 02/26/2047....
47232D CG 5| JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36........... . | 09/21/2016. | MBS Paydown. 61,078 61,078 61,078 61,078 0 61,078 (0 [ 1,361 |05/21/2036....
472320 CH 3 |JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36........... | . | 09/21/2016. | MBS Paydown. 10,375 10,375 10,375 7,046 (4,891) (4,891) 10,375 0 217 | 05/21/2036....
47232D CP  5[JMAC 2009-R5 12A2 SUB SSUP CSTR 12/26/36. . | 09/26/2016. | MBS Paydown 35,860 35,860 35,860 42,085 (3,507) (3,507) 35,860 0 | creres 1,497 |12/26/2036....
472320 CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36. . | 09/26/2016. | Pass-Through Loss 7,672 (268) (268) 0 12/26/2036....
47232D  CV 2| JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47... . | 09/26/2016. | MBS Paydown. rerreenennn 188,555 | L 188,555 | ..ccovvvnee 177,308 | ..cccvves 188,269 (56) (1) FUURORRRTROTRN ISV 188,555 0 3,086 | 04/26/2047....
47232D  CY  6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47........... . | 09/26/2016. | Pass-Through Loss. 21,476 5,162 (87) (87) 0 04/26/2047.....
472320 CZ  3|JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37........... . | 09/26/2016. | MBS Paydown. v 131,398 | 131,398 | oo 128,830 | wooovevevenen 128,808 1,558 32T I OO ISR 131,398 0 5,090 |06/26/2037....
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37........... . | 09/26/2016. | Pass-Through Loss. 10,598 (72) (72) 0 06/26/2037....
47232D  DC 3 |JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37.. .| 01/26/2016. | MBS Paydown 26,100 26,100 27,058 0 27,058 (958) (958) 08/26/2037....
47232D DD 1| JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/3 . | 09/26/2016. | MBS Paydown. ..181,734 ..179,309 80,582 234 234 .181,734 0 08/26/2037....
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472320 DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37........... . | 09/26/2016. | Pass-Through Loss 8,455 (44) (44) 0 08/26/2037....
47232D DG  4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37........... . | 08/26/2016. | MBS Paydown rereeenennn 465,074 | L 465,074 | oo 462,148 | .....oevouun 460,757 1,895 1,895 | oo [ e 465,074 0| e 20,408 |08/26/2037....
472320 DN 9|JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............... . | 09/26/2016. | Pass-Through Loss 36,204 9,990 0 3,291 (3,291) (3,291) 08/26/2037....
47232D DR 0| JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35........... | . | 09/26/2016. | MBS Paydown 618,856 618,856 379,991 504,529 cevrreneenn88,235 [ i [ 46,235 618,856 0| e 11,323 | 09/26/2035....
47232D DX  7|JMAC 2009-R5 18A3 SUB SSUP CSTR 4/37 . | 09/26/2016. | MBS Paydown. 290,782 290,782 | wovvrvrerens 139,959 227,217 29,572 29,572 290,782 0 5,344 | 04/26/2037....
47232D EA 6| JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37 . | 09/26/2016. | Pass-Through Loss. 73,344 (362) (362) 0 04/26/2037.....
47232D EF  5[JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/3 . | 09/26/2016. | MBS Paydown 15,349 15,349 4,900 14,126 594 594 15,349 0 327 |06/26/2037....
472320 EG 3 |JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37........... . | 09/26/2016. | MBS Paydown. v 823,528 | 423528 | ............. 423528 | ........... 421,643 1,152 I LY OO ISR 423,528 (V) R 7,045 | 02/26/2037....
47232D  EL 2| JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37........... . | 08/26/2016. | Pass-Through Loss. (135) 0 (135) 135 135 02/26/2037....
47232D EM 0| JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37........... . | 09/26/2016. | MBS Paydown. 344,051 344,051 344,051 344,051 (52,560) (52,560) 344,051 0 5,003 | 05/26/2037....
47232D ET 5| JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37... . | 09/26/2016. | Pass-Through Loss. 41,428 14,041 417 417 0 05/26/2037....
47232D  EV 0| JMAC 2009-R5 22A2 SUB SSUP CSTR 8/26/3 . | 09/26/2016. | MBS Paydown. 220,589 220,589 77,043 17,617 7,617 220,589 0 08/26/2037....
472320 EY  4|JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37... . | 09/26/2016. | Pass-Through Loss 215 (0) 0) 0 08/26/2037....
47232D  FC  1[JMAC 2009-R5 23A2 SUB SSUP CSTR 11/26/36......... . | 09/26/2016. | MBS Paydown cevreeneeen 154,220 | 154,220 | ....oooeeee 154,220 | ccoovveneen 135,576 (33,663) (33,663) | wovoverrriinrireiniiens | e 154,220 0 2,508 | 11/26/2036....
47232D  FE  7|JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36......... . | 08/26/2016. | Pass-Through Loss. (3,115) 46 1 1 0 11/26/2036....
47232D FH 0| JMAC 2009-R5 24A3 SUB SSUP CSTR 12/26/36......... . | 09/26/2016. | MBS Paydown. cevrenneenn 106,433 | 106,433 | .ooocovvve 106,433 | .ccovvnees 106,240 106 L1V PO I 106,433 0 | cnad 3,744 | 12/26/2036....
47232D  FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37. . | 07/26/2016. | Pass-Through Loss. 2 0 0 0 0 06/26/2037.....
47232Q  AA 1[JMAC 2009-R2 1A SEQ CSTR 11-37 RE.. .| 09/26/2016. | MBS Paydown (24,707) (24,707) 0 11/26/2037....
47232V AA 0[JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37. . | 09/26/2016. | MBS Paydown. 413 413 0 2,649 |02/26/2037....
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.............. . | 09/26/2016. | Pass-Through Loss 14,072 11,057 0 0 0 02/26/2037....
47232V AF 9| JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37............. | . | 09/26/2016. | MBS Paydown 92,892 92,892 92,804 91,773 1,000 1,000 92,892 0 3,549 | 02/26/2037....
47232V AK 8 [JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37............... . | 09/26/2016. | Pass-Through Loss. 19,853 7,586 (152) (152) 0 02/26/2037.....
47232V AL 6| JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37............. |. | 09/26/2016. | MBS Paydown. 95,488 95,488 95,488 93,172 661 661 95,488 0 3,946 | 07/26/2037....
47232V AQ  5[JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37. . | 09/26/2016. | Pass-Through Loss. 23,450 1 1 0 07/26/2037.....
47232V AR 3| JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36. . | 09/26/2016. | MBS Paydown. v 110,888 | 110,888 | covvvvvevc 105,259 | ..oovovevenen 101,084 4,880 4,880 | ..o | v 110,888 (V) R 4,343 | 09/26/2036....
47232V AU 6| JMAC 2009-R4 4A4 SUB SSUP 6.00 09/26/36.............. | . | 09/26/2016. | Pass-Through Loss 8,753 (61) 61) 0 09/26/2036....
47232V AV 4[JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.............. . | 09/26/2016. | Pass-Through Loss. 4,826 2,821 3,321 (24,359) 1 (21,039) 4,826 (4,826) (4,826) 884 |09/26/2036....
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35............. . | 09/26/2016. | MBS Paydown. 208,862 208,862 | ..cocvieneen 191,200 | cooorvenees 194,796 7,669 7,669 208,862 0 | cnad 3,477 | 09/26/2035....
47232V BA  9[JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35........... . | 09/26/2016. | Pass-Through Loss. 37,516 (235) (235) 0 09/26/2035....
47232V BB 7|JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.. . | 09/26/2016. | MBS Paydown. 274,993 274,993 236,791 249,549 JEUSOROROOOOS 1% 1[0 I VOO IS 14,190 274,993 0 | s 1,536 | 09/26/2035....
47232V BE 1| JMAC 2009-R4 6A4 SUB SSUP FLT 09/26/35.. . | 08/26/2016. | Pass-Through Loss. 26,883 2,639 91) 91) 0 09/26/2035....
47232V BM 3| JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36............. |. | 09/26/2016. | MBS Paydown. 94,000 94,000 94,000 93,433 287 287 94,000 0 3,542 | 11/26/2036....
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.............. . | 09/26/2016. | Pass-Through Loss. 10,212 4,262 (39) (39) 0 11/26/2036....
47232V BY 7 [JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37........... . | 09/26/2016. | MBS Paydown. cerrrennnn 443,360 | e 443,360 | ....ccoooeeene 111,901 [ oo 437,801 | oo BT | [ 42,751 | s [ e 443,360 (] IO 7,811 | 11/26/2037....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37........... . | 09/26/2016. | Pass-Through Loss cooverenen(449,795) 2,475 0 (1,215) 1,215 1,215 11/26/2037....
47232V BY  7|JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37. . 1 09/30/2016. | Book Value Adj 0 1,215 (1,215) (1,215) 11/26/2037.....
47232V CA 8| JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36. . | 09/26/2016. | MBS Paydown. 47,230 47,230 47,230 47,230 (44) (44) 47,230 0 07/26/2036....
47232V CE 0 [JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36 . | 09/26/2016. | Pass-Through Loss. 16,380 3,020 (799) (799) 0 07/26/2036....
47232V CF  7[JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37............ . | 06/30/2016. | Suspense Ledger Adj it 0 0 56 | 04/26/2037....
47232V CG 5| JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37............. | . | 09/26/2016. | MBS Paydown. 29,939 29,939 29,939 29,639 (146) (146) 29,939 0 676 |04/26/2037....
47232V CM 2| JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35........... . | 09/26/2016. | MBS Paydown revrnereeen 194726 | 194,726 | .cooovvvennee 194,414 | e 194,072 119 £ OORORRROO IS, 194,726 0 | v 7,239 | 11/26/2035....
47232V CP 5| JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35... . | 08/26/2016. | Pass-Through Loss 3,143 14,054 (204) (204) 0 11/26/2035....
47232V CQ 3| JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36 . | 09/26/2016. | MBS Paydown. ...103,500 ...103,500 ..102,111 02,688 750 750 ..103,500 0 05/26/2036....
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47232V CU 4| JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36............ . | 09/26/2016. | Pass-Through Loss 24,262 7,179 2,928 2,928 0 05/26/2036....
47232V CV 2| JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36........... . | 09/26/2016. | MBS Paydown 883,074 883,074 858,871 871,369 7,213 7,213 883,074 0| s 37,042 |11/26/2036....
47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36............ .| 07/26/2016. | MBS Paydown. 0 0 (27,120) (27,120) 0 0 11/26/2036....
47232V DB 5|JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36............ . | 09/26/2016. | Pass-Through Loss. (2,843) 24 (2) 2) 0 11/26/2036....
47232V DC 3 [JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35.... . | 09/26/2016. | MBS Paydown. 76,951 76,951 76,518 76,507 (182) (182) 76,951 0 2,862 | 09/26/2035....
47232V DE 9 [JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35 . | 09/26/2016. | Pass-Through Loss. 93,821 55,587 369 369 0 09/26/2035....
47232V DJ 8| JMAC 2009-R4 16A2 SUB SSUP 6.00 04/26/36. . | 09/26/2016. | MBS Paydown 40,712 40,712 25,227 36,579 (2,572) (2,572) 40,712 0 | e 1,726 | 04/26/2036....
47232V DM 1|JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36............ . | 08/26/2016. | Pass-Through Loss 22,512 2,910 (272) (272) 0 04/26/2036....
47232V DN 9[JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36........... . | 09/26/2016. | MBS Paydown. 908,506 908,506 908,506 813,132 222,206 222,206 908,506 0 38,279 | 02/26/2036....
47232V DP 4 |JMAC 2009-R4 17A2 SUB SSUP 5.75 02/26/36............ . | 09/26/2016. | MBS Paydown. ceeerrennnnn 173,385 | s 173,385 | oo 173,385 | oo 165,020 387 K< [T (T 173,385 (0 [ 7,432 | 02/26/2036....
47232V DQ 2 |JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36... . | 08/26/2016. | Pass-Through Loss. 1,269 1,106 (5) (5) 0 02/26/2036....
47232V DR 0[JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36 . | 09/26/2016. | MBS Paydown. 05,936 (1,289) (1,289) 0 04/26/2036....
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36... . | 08/26/2016. | Pass-Through Loss (2,729) 2,895 (53) (53) 0 04/26/2036....
47232V DW 9| JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36........... . | 09/26/2016. | MBS Paydown 53,540 53,540 53,464 53,206 0 53,540 0 | cvees 1,884 |07/26/2036....
47232V DY  5[JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36............ . | 09/26/2016. | Pass-Through Loss. 13,948 11,000 (127) (127) 0 07/26/2036....
47232V DZ  2|JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36........... . | 09/26/2016. | MBS Paydown. cerirenneenn 107,217 | 107,217 | e 107,217 | s 104,898 377 K74/ [T 107,217 03/26/2036....
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36... . | 09/26/2016. | Pass-Through Loss. 12,338 3,186 0 0 03/26/2036....
47232V EC 2| JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37. .| 09/26/2016. | MBS Paydown 94,358 94,358 95,119 87,808 14,494 94,358 03/26/2037....
47232V EK 4 [JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37. . | 09/26/2016. | MBS Paydown. 31,375 31,375 31,845 31,289 (5) 31,375 04/26/2037....
47232V EN 8| JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37............ . | 09/26/2016. | Pass-Through Loss 11,243 11,411 (48) (48) 04/26/2037....
47232V ES 7| JMAC 2009-R4 23A3 SUB SSUP 5.75 01/26/36............ . | 09/26/2016. | MBS Paydown cereeeneenn 807,439 | 407,439 | oo 405,819 | oo 406,645 686 B86 | oo [ i 407,439 01/26/2036....
47232V EV 0 [JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.............. . | 09/26/2016. | Pass-Through Loss. 47,931 44,268 (129) (129) 0 01/26/2036....
47232V EX 6| JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36............ . | 09/26/2016. | MBS Paydown. 26,995 26,995 26,995 26,995 47 47 26,995 0 986 | 02/26/2036....
47232V FA  5[JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36. . | 09/26/2016. | Pass-Through Loss. 24,023 24,023 (152) (152) 0 02/26/2036....
47232V FE 7| JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36. . | 09/26/2016. | MBS Paydown. 20,412 20,412 19,806 17,487 (232) (232) 20,412 (VN R 738 | 01/26/2036....
47232V FE 7| JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.............. . | 09/26/2016. | Pass-Through Loss. 1,564 1,729 0 0 01/26/2036....
47232V FH 0 [JMAC 2009-R4 26A3 SUB SSUP 5.75 01/26/36............ . | 09/26/2016. | MBS Paydown. 232,883 232,883 232,883 232,447 16 16 232,883 [ IS 9,157 | 01/26/2036....
47232V FJ 6| JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36.............. . | 09/26/2016. | Pass-Through Loss. 17,839 20,076 (118) (118) 0 01/26/2036....
47232V FP 2 |JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36............ . | 09/26/2016. | MBS Paydown. 837,622 837,622 542,671 726,743 27,302 27,302 837,622 0| e 24,201 |11/26/2036....
47232V FV 9| JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47. . | 09/26/2016. | MBS Paydown. 90,723 79,354 (21,433) (21,433) 117,894 0 854 | 01/26/2047....
47232V FW 7| JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37.. . [09/26/2016. [ MBS Paydown..........cccconerueevcrirmrniencns | covriireriicneinnnnicncineens | vevirnenenens 168,997 | i 168,997 | i 168,997 | ..coovvveneen 164,289 3,299 3,299 ..168,997 0 | cend 2,850 |07/26/2037....
47232V GA 4| JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.............. . | 09/26/2016. | Pass-Through Loss 1,248 (1) (1) 0 07/26/2037....
47232V GE 6 | JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36.............. . | 09/26/2016. | MBS Paydown. cevreeneenn 104753 | 104,753 | v 104,753 | oo 104,360 335 335 | s | i 104,753 0 3,887 | 02/26/2036....
47232V GG 1[JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.............. . | 09/26/2016. | Pass-Through Loss. 7,554 5,805 (123) (123) 0 02/26/2036....
47232V GJ  5|JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36.............. . | 08/26/2016. | MBS Paydown. v 122,226 | o 122,226 | oo 120,619 | oo 122,226 (2,437) (72 1 IR IS 122,226 (U R 4,940 | 03/26/2036....
47232V GM 8| JMAC 2009-R4 32A5 SUB SSUP 6.50 03/26/36. . | 09/26/2016. | Pass-Through Loss. 30,603 6,394 (265) (265) 0 03/26/2036....
47232V GN 6| JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36. . | 05/26/2016. | Pass-Through Loss (398) (398) (398) 398 398 558 |03/26/2036....
47232V GR 7 [JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47. . | 09/26/2016. | Pass-Through Loss. 183 232 1 1 0 (558) | 01/26/2047....
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37......... . | 09/26/2016. | MBS Paydown. cerrrrennnnn 139,706 | s 139,706 | ...ovvveeee 128,879 | oo 136,146 2,422 X7/ IR [ 139,706 (0 [ 2,439 | 03/26/2037....
47233C  AA 1[JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46............. .| 09/26/2016. | MBS Paydown 27,419 27,419 25,343 26,891 354 354 27,419 ([ R 443 | 08/26/2046....
47233D  AA  9[JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36............. . | 09/26/2016. | MBS Paydown 992,474 992,474 932,926 983,382 7,964 7,964 992,474 0 36,931 | 09/26/2036....
47233H AD 4 [JMAC 2010-R2 1A3 SUB SSNR 6.0 05/26/2036.... .| 07/26/2016. | MBS Paydown..............cccoovcvevcvcvcvcnecens | covvvvvvvcvcncvnvcnnncvcncenens | coviieieneeee 12T | el 172717 | R VAT - 161,919 21,776 21,776 72,717 (V) R 7,873 | 05/26/2036....
48124W  AA  7|JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51 . | 09/18/2016. | MBS Paydown. 5,663,001 6,258,518 00,865 .100,865 ,407,061 0 255,371 | 03/18/2051....
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48124X  AA 5| JPMCC 2009-RR2 GEA SEQ 5.543 12/17/49 RE.......... . | 09/17/2016. | MBS Paydown.......ccccoorrrrvvvvmviimisnnrnnns | coverrvsvosinmisssnnessssiines | coverinnd 4,940,788 | .........4,940,788 | ........... 4,500,036 ....4,880,388 28,094 28,094 | ...oooooiviiiiiiis | e 4,940,788 0| e 204,476 | 12/17/2049.... | 1FE........

48124X AC 1| JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050............. . 109/17/2016. | MBS Paydown v 1,613,863 | ... 1,613,553 | ...........1,395,890 ....1,487,386 21,773 21,773 corer 1,513,553 0| s 57,968 |06/17/2050.... | 1FE........

482485 AB  5|KKR2013-2A A1B CLO MEZ 3.3599 01/23/26.............. .| 07/23/2016. | MBS Paydown............ccoovvvvevevvcereccreeees [ covevevevevcvcvcvesevcvencnenns | v 8,000,000 | ...........8,000,000 | ........... 7,922,560 ....7,949,828 50,172 50,172 8,000,000 0| e 201,594 | 01/23/2026.... [ 1Z..........

482485 AG  4|KKR2013-2A A2B CLO SSNR 4.1295 01/23/26............ . | 07/23/2016. | MBS Paydown. 8,000,000 8,000,000 | .....c..... 7,648,640 ...1,740,171 259,829 259,829 8,000,000 0| e 247,770 | 01/23/2026.... | 1Z...........

48248C AC 8| KKR2007-1A C CLO FLT 05/15/21... . | 08/15/2016. | MBS Paydown...........ccocovmveeerreverirnnns | coversereressesesesssnennsen | cvver 14,760,000 | ......... 14,760,000 | ......... 14,128,313 | .........14,673,629 86,371 86,371 [ covveerereverererenene [ v 14,760,000 0 05/15/2021....

493268 AY 2| KSLT 2000-B A2 ABS FLT 07/25/29.. . | 07/25/2016. | MBS Paydown. 23,781 23,781 19,263 23,776 (6) (6) 23,781 0 07/25/2029....

493268 BY 1| KSLT 2004-A 2A2 ABS FLT 10/28/2041 . 1 07/27/2016. | MBS Paydown 573,475 573,475 535,841 541,428 31,259 31,259 573,475 0 3,602 | 10/28/2041....

50218Y AA  6|LSTRZ2015-1 ASEQ SSNR FLT 01/01/20..........ccccoe... .1 09/01/2016. | MBS Paydown 391,278 391,278 383,941 5,494 5,494 391,278 (V) R 1,284 | 01/01/2020....

50219P AA  4|LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021............. . | 09/01/2016. | MBS Paydown. L AT8,599 | L 478,599 | ..o 466,656 8,794 8,794 | oo | e 478,599 0 | cnad 6,765 |01/01/2021....

523277 ZZ 7 |LECTRUS CORP TL 17% PIK 11/15/2017........ccccovvvcrne . | 09/01/2016. | Paydown 82,500 82,500 82,205 295 295 82,500 0 | e 2,417 [11152017....

52518R  BE  5(LSSC2002-GE1 A SEQ CSTR 7/26/24......... . | 09/26/2016. | MBS Paydown. 4,106 4,106 3,920 4,106 0 4,106 0 07/26/2024....

52520M  AE  3|LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/203! . | 08/25/2016. | Pass-Through Loss. 2,432 0 0 11/25/2035....

52520M  AE 3| LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035.. .| 09/25/2016. | MBS Paydown 581,292 581,292 546,748 535,767 (55,692) (55,692) 581,292 0| e 20,430 |11/25/2035....

52520M CE  1|LMT 2005-2 3A7 SEQ 5.50 12/25/2035...........cccocvuerueee . | 09/25/2016. | MBS Paydown 48,346 48,346 35,111 35,956 2,230 2,230 48,346 0 | cvees 1,784 | 12/25/2035....

52520M  CE  1|LMT 2005-2 3A7 SEQ 5.50 12/25/2035...........ccooovveeunee . | 09/25/2016. | Pass-Through Loss. 1,623 1,179 0 12/25/2035

525221 EM  5|LXS2005-7N 1A1A SEQ SSNR FLT 12/25/2035........... . | 09/25/2016. | MBS Paydown. 205,914 205914 | .ccooieeene 151,020 | coovvienens 161,675 6,358 6,358 205,914 12/25/2035....

525221  GM 3| LXS 2005-9N 1A1 SEQ SSNR FLT 02/25/2036. . | 09/25/2016. | MBS Paydown. , 366,909 4,714 4,714 ..430,234 02/25/2036....

52522G  AB  0|LXS 2006-18N A2A SEQ SNR FLT 12/25/2036. .| 09/25/2016. | MBS Paydown 1,189,095 1,118,688 1,124,006 37,306 37,306 ,189,095 12/25/2036....

52522G  AB 0| LXS2006-18N A2A SEQ SNR FLT 12/25/2036. . | 09/25/2016. | Pass-Through Loss. 0 12/25/2036....

52523M  AD  2|LXS2006-15 A4 SEQ SSNR FLT 10/25/2036................ . | 09/25/2016. | MBS Paydown. v 170,642 | o 170,642 | oo 101,443 | oo 108,408 | cooovvvvveeerercieicieie 14133 | | s LK I O IS, 170,642 10/25/2036....

52523M  AD 2| LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036................ . | 09/25/2016. | Pass-Through Loss. 34,006 0 0 10/25/2036....

525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037.........ccovvvrve . | 08/25/2016. | MBS Paydown. 29,029 29,029 18,836 17,751 2,698 2,698 29,029 (1] I 749 |01/25/2037....

525241 AL 9|LXS2007-1 WF1 SEQ 7.00 01/25/2037.........ccevervrevrenns . | 08/25/2016. | Pass-Through Loss. 3,346 2,17 0 0 01/25/2037.....

525248 AC 4 |LXS2007-5H 1APO PO 0.0 5/25/2037.. . | 09/25/2016. | MBS Paydown. 83,175 83,175 25,159 4,938 37,826 37,826 83,175 0 05/25/2037.....

525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037... . | 09/25/2016. | Pass-Through Loss 31,896 11,852 0 1,395 (1,395) (1,395) 05/25/2037....

525248 AC  4|LXS 2007-5H 1APO PO 0.0 5/25/2037..........ccocvererruuncee . 1 09/30/2016. | Book Value Adj 0 (1,395) 1,395 1,395 05/25/2037....

52525F  AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047.............. | . | 09/25/2016. | MBS Paydown. 34,984 34,984 30,860 31,675 (33,919) (33,919) 34,984 0 v 1,228 | 07/25/2047....

526602 AA 5 |LEONARD WOOD FAM 5.124 07-15-20...........ccceeurneen. | . | 07/15/2016. | Sinking Fund Redemption ..155,448 | L. 155,448 | ... 155,448 | ..ccooveneee 155,448 LU [P RROR N 155,448 (U IV 7,869 |07/15/2020....

53580# AA 1| LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18............ . | 09/30/2015. | Paydown (0) (0) 173 (0) 0 0) 0 0 07/23/2018....

542514  EV 2| LBMLT 2004-1 M2 MEZ FLT 02/25/2034 . | 09/25/2016. | MBS Paydown. 26,123 26,123 25,562 24,930 19 19 26,123 0 225 | 02/25/2034....

543190 AA  0|LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045. . 109/15/2016. | MBS Paydown .. 450,338 | . 450,338 | .o 435,588 411 A1 | e [ i 450,338 0 | cend 2,123 | 01/15/2045....

54910C AA  7|LSTRZ2014-2 ASEQSNRFLT 12/01/2021................. . | 09/01/2016. | MBS Paydown. .. A40478 | o 140,478 | oo 139,863 80 80 [ .oovovevevevivererinininns | s 140,478 0 302 |12/01/2021....

54910K AA  9|LSTRZ 2015-7 A SEQ SNR FLT 07/01/20..................... |. | 09/01/2016. | MBS Paydown 126,921 | 126,921 | v 125,652 448 A48 | e [ s 126,921 0 392 |07/01/2020....

55265K 6U  8|MASTR 2004-1 5A18 PAC 5.50 2125/34........ccc.oo.ce.. . |09/25/2016. | MBS Paydown 239,080 239,080 238,482 238,248 708 708 239,080 0 02/25/2034....

55265K  G7  8|MASTR 2003-7 4A42 INV 9/25/2033..........cccovvvvvvrrrrrcrcrs . | 09/25/2016. | MBS Paydown. 17,135 17,135 15,989 13,403 1,000 1,000 17,135 0 09/25/2033....

55265K T4  1|MASTR2003-10 3A1 PT SNR 11/25/33 . | 09/25/2016. | MBS Paydown ...196,688 | ..oovvvvienee 196,688 | ...ccoovvnnee 199,884 1,546 1,546 | oo [ s 196,688 0 11/25/2033....

55265K  XJ 3| MASTR 2003-5 2A1 SEQ 5.0 6/25/2018, .| 08/25/2016. | MBS Paydown 14,206 14,206 13,717 14,050 43 43 14,206 0 06/25/2018....

55265K  YX 1| MASTR 2003-6 6A9 SEQ 5.0 7/25/2033 . | 09/25/2016. | MBS Paydown. 2,096 2,096 2,130 2,075 2 2 2,096 0 70 |07/25/2033....

55274Q AK 1| MASTR2006-2 1A10 SEQ SSNR FLT 06/25/36............ . | 09/25/2016. | MBS Paydown. ...469,579 | .....cc.c..... 469,579 | .............. 425,796 | .oovorereenn 403,196 (9,040) (9,040) [ oo [ e 469,579 0] s 18,203 | 06/25/2036....

55274Q  AK 1| MASTR2006-2 1A10 SEQ SSNR FLT 06/25/36............ . | 09/25/2016. | Pass-Through Loss 2,676 0 0 06/25/2036....

55279Y AA 1[MCA2014-1 AABS SNR PT FLT 08/15/2024................ . | 08/15/2016. | MBS Paydown LATEA2 | 175,412 | e 175412 | v 175,412 LV [OOPOPRRTRTOR VPN 175,412 0 2,207 | 08/15/2024....

571044 AE 6| MARLB 2007-1A C CLO MEZ FLT 04/18/2019.............. | . | 07/18/2016. | MBS Paydown. 13,743 13,743 13,125 13,563 180 180 13,743 (V] R 133 | 04/18/2019....
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576431  AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36............ . | 07/25/2016. | Pass-Through Loss (49) (3,297) (3,297) 0 11/25/2036....
576431 AJ 9| MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36............ . | 09/25/2016. | MBS Paydown 61,786 61,786 49,732 39,274 coerrieenenn 16,264 [ [ 16,264 61,786 0 | v 1,440 | 11/25/2036....
576433 C5 3| MARM 2005-6 5A2 PT SNR FLT 07/25/2035................. . | 08/25/2016. | Pass-Through Loss 67 0 0 07/25/2035....
576433 C5 3 |MARM 2005-6 5A2 PT SNR FLT 07/25/2035................. . | 09/25/2016. | MBS Paydown. 44,929 44,929 37,601 ce(11,899) | oo (11,599) 44,929 0 07/25/2035....
576433 GM 2| MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033 . | 08/25/2016. | MBS Paydown. ceeernnn 437,851 | 437,851 | .............. 421,432 10,994 | [ 10,994 | v | e 437,851 0 12/25/2033....
576434 HM 9 [MALT 2003-7 7A4 5.75 11/25/2033... . | 09/25/2016. | MBS Paydown. 40,118 40,118 41,510 40,492 24 24 40,118 0 11/25/2033....
576434  J7 0| MALT 2005-2 4A3 SEQ FLT 03/25/2035 . | 09/25/2016. | MBS Paydown 352,734 352,734 293,211 306,394 18,049 | e | i 18,049 352,734 0 03/25/2035....
576434 W5 9| MALT 2005-6 3A1 SEQ SSNR 5.5 11/25/2020.............. .| 09/25/2016. | MBS Paydown 225,905 225,905 221,246 219,167 2,399 2,399 225,905 0 11/25/2020
57643L LZ 7 |MABS 2005-FRE1 A5 SEQ FLT 10/25/2035.................. . | 09/25/2016. | MBS Paydown. vere. 1,666,394 | ... 1,666,394 | .........1,435,182 | ...........1,666,394 (12) (12) coneneen. 1,666,394 0 10/25/2035....
57643M  LZ  5|MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36............... . | 09/25/2016. | MBS Paydown. 270,929 270,929 264,579 251,999 (15,524) | oo ....(15,524) 270,929 0 05/25/2036....
576457 AA 5| MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037 . [ 09/25/2016. | MBS PaydOWN.........cvvvermcreeererenireene | covirseresisseressssenesinns | cevereneens 1,155,872 | .........1,185,872 | .......... 1,013,833 | 001,042,656 | oo 12,803 | | i 12,803 | oo | s 1,155,872 0 09/25/2037.....
58501W  BU 4 [STEER Z1A(JCP) 7.54 03/01/2017. . | 09/01/2016. | Paydown 222,211 222,211 236,812 223,462 (1,223) (1,223) 222,211 0 03/01/2017..
589929 RJ 9| GNABS 1998-GN2 M17.155 07/27... . | 09/25/2016. | MBS Paydown. 5,856 5,856 5,855 5,856 0 5,856 0 07/25/2027....
59020U V7 7|MLMI2005-A9 1A1 SEQ SSNR FLT 12/25/2035........... . | 09/25/2016. | MBS Paydown 16,243 16,243 15,238 (2,396) (2,396) 16,243 0 58 | 12/25/2035....
59020U W4 3| MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35............ | . | 09/25/2016. | MBS Paydown. 97,638 97,638 72,285 | ... 135,255 538 538 97,638 0 2,836 | 12/25/2035
59020U W4 3| MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35............ | . | 09/25/2016. | Pass-Through Loss. 18,920 0 0 12/25/2035....
590200 ZE 8| MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035. . | 09/25/2016. | MBS Paydown. reree 1,797,083 | .l 1,797,083 ... 1,675,218 25,585 25,585 conern 1,797,083 0 6,235 | 08/25/2035....
590200 ZZ  1|MLCC 2005-2 1A SEQ FLT 10/25/2035. .| 09/25/2016. | MBS Paydown 51,223 51,223 44,564 45,230 1,709 1,709 51,223 0 642 |10/25/2035....
59023N AW 8| MLMI 2006-AF2 PO 0 10/25/36......... . | 09/25/2016. | MBS Paydown. 6,489 6,489 3,893 468 468 6,489 6,489 10/25/2036....
59023P AB 9 |MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36............. . | 09/25/2016. | MBS Paydown. LA20731 | e 127,731 | o 114,319 | 114,579 (858) ((C1515] 1 N ISP 127,731 0 10/25/2036....
59048@ AA 6| MESAAIRLINES 2015-1A-0 4.75 7/15/29........cconuvvrernnne . 1 07/15/2016. | Paydown 41,324 41,324 41,324 41,324 2 2 41,324 0 07/15/2029....
595481 AA 0 [MDST 2005-1 A SEQ 5.745 01/15/40...........cocvvverevrrenene . | 09/15/2016. | MBS Paydown. 45,752 45,752 43,922 44,591 169 169 45,752 0 01/15/2040....
59549N  AA 1 [MID-STATE TR6 A1 SEQ ABS 7.34 7/1/35.......oovcevennne . | 07/01/2016. | MBS Paydown. ..100,334 | o 100,334 | v 99,869 | ..cccovovenenn 100,185 44 A4 | e | i 100,334 0 07/01/2035....
59549P  AA 6| MID-STATE TR 4A ABS 8.33 4/1/2030 . | 07/01/2016. | MBS Paydown. 126128 | 126,128 | ..cooveeeee 127,236 | oo 126,128 0 [ o | v 126,128 0 04/01/2030....
59549W  AA 1| MDST 11 A14.864 07/15/2038.......... .| 09/15/2016. | MBS Paydown. 58,863 58,863 58,861 58,862 (0) (0) 58,863 0 07/15/2038....
59560W  AA 5| MDST 2010-1 A SEQ 3.50 12/15/2045..........ccocveverruuneee . 109/15/2016. | MBS Paydown 181,830 | s 181,830 | .oocovvrve 181,432 | oo 181,220 19 19 | s | e 181,830 0 12/15/2045....
59748T  AA 7| MIDLAND COGEN 6.00 03/15/2025...........cccoverrerrrerenns . | 09/15/2016. | Sinking Fund Redemption 228,123 228,123 228,123 228,123 0 228,123 0 03/15/2025....
59748T AB 5| MIDLAND COGEN VENTURE 5.25 03/15/2025............. . | 09/15/2016. | Sinking Fund Redemption 449,072 | 449,072 | oo 449,072 | oo 449,072 LU [OOPORRROR P 449,072 0 03/15/2025....
604668 AC  7|MRMX2014-1A A2 ABS SNR 3.34 07/20/2026............. | . | 07/20/2016. | MBS Paydown. 320,000 320,000 319,982 319,983 3 3 320,000 0 8,016 |07/20/2026....
60687V AE 5| MLCFC 2006-3 A4 SEQ 5.414 7/12/46. .| 07/12/2016. | MBS Paydown 910,542 910,542 899,872 908,631 6,988 6,988 910,542 0| e 28,707 | 07/12/2046....
60688H AA 3 [ MMCAPS 18A A1 CDO SSNR FLT 12/26/2039. . | 09/26/2016. | MBS Paydown 10,211 10,211 7,610 7,613 1(10,950) [ v ...(10,950) 10,211 0 87 | 12/26/2039....
61690P AM 3| MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE............... . | 09/25/2016. | Pass-Through Loss 10,819 (18,673 | oo ...(15,673) 0 12/26/2046....
61744C ZC  3|MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36.......... . | 09/25/2016. | MBS Paydown. 301,333 301,333 291,069 299,670 3,555 3,555 301,333 0 | v 1,230 |03/25/2036....
617458 AE 4 [MSC 2011-C1 A3 SEQ 4.7 09/15/2047.......coooooomrr.. . |09/15/2016. | MBS Paydown 223,808 223.808 226,045 224,737 (257) (257) 223,808 0 6,988 | 09/15/2047....
61746W UV 0| MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17................... .| 09/25/2016. | MBS Paydown 514 514 526 459 33 33 514 0 19 | 07/25/2017....
61746W  UZ 1| MSDWC 2002-WL1 2A2 SEQ 5.50 4/25/17... . | 09/25/2016. | MBS Paydown 54 54 55 49 8 8 54 0 2 |04/25/2017....
61749L AP 6| MSM 2006-8AR 5A4 SEQ CSTR 6/25/203 . | 09/25/2016. | MBS Paydown. | 335,137 344,033 54,737 54,737 457,916 0 6,926 | 06/25/2036....
61749L  BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/3f . | 09/20/2016. | Suspense Ledger Adjustment 7,482 0 7,482 7,482 06/25/2036....
61749L  BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36.......... | . | 09/25/2016. | MBS Paydown. 36,189 36,189 28,092 16,957 13,351 | [ 13,351 36,189 0 556 | 06/25/2036.
61749L  BM 2| MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36.......... | . | 09/30/2016. | Book Value Adjustment. 2,320 2,320 7,482 (7,482) (7,482) 06/25/2036....
61751D  AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46...........cccc...... . | 09/25/2016. | MBS Paydown 120,594 | 120,594 81,703 65,289 (2,531) (2,531) [ covverreererrerninens | v 120,594 0 2,358 | 10/25/2046....
61751M AU 8| MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047. . | 09/25/2016. | MBS Paydown. 544,990 544,990 | ......ooooeen 496,451 | ............ 488,147 5,757 5,757 544,990 0| s 11,612 | 07/25/2047....
61751Q AB 1| MSHEL 2007-1 A2 SEQ FLT 12/25/203f . | 09/25/2016. | MBS Paydown. 61,941 61,941 35,500 20,673 (52,478) (52,478) 61,941 0 219 |12/25/2036....
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617526 AD 0| MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.................. . | 09/25/2016. | MBS Paydown. 73477 73477 45,923 43,044 (AT 419) | s ..(47,419) 73477 0 283 | 11/25/2036....
61754  AF 5|MSC 2007-T27 A4 SEQ CSTR 6/11/42.......ccevvvrerrs . 109/11/2016. | MBS Paydown 41,461 41,461 41,095 41,348 (172) (172) 41,461 0 | v 1,746 | 06/11/2042....
61755F  AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037...........ccooemrrrreres .| 09/25/2016. | MBS Paydown ...7169,874 | ............. 769,874 699,562 744,640 24,927 24,927 769,874 0 2,805 |06/25/2037....
61758M  AA 5| MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE......... . | 09/26/2016. | MBS Paydown. 406,912 | e 406,912 | oo 422,576 | oo 412,246 (3,519) (N1 [N O 406,912 0| e 16,368 | 04/26/2036....
61758Q AH 1| MSRR2010-R12B SEQ CSTR 07/26/2035 RE.. . | 09/26/2016. | MBS Paydown. 256,242 256,242 229,657 243577 256,242 0 5,019 |07/26/2035....
61758V AP 2[MSRR 2010-R2 3B1 RR SUB 6.50 10/26/37. . | 09/26/2016. | MBS Paydown. 393,161 393,161 361,709 376,680 393,161 0 17,051 | 10/26/2037....
61758V AQ 0| MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37. . | 08/26/2016. | Pass-Through Loss. 40,240 16,679 6 6 0 10/26/2037.....
61759D AP 1|MSRR 2010-R3 2BA SUB 5.5 10/26/2035...............cc.... | . | 09/26/2016. [ MBS PaydOWN.......oovvvvvvvvvcrercerererrcnceees [ coveviviviviviscssssvsnesssenes | v 1,037,773 | ....0e. 1,087,773 | 987,181 | ..........1,023,910 4973 4973 | i | v 1,037,773 (V) I 37,263 | 10/26/2035....
61759X AB 8 |MSRR 2010-R8 1B SUB SSUP 6.00 1/26/2037............. | . | 08/26/2016. | MBS Paydown. 622,634 622,634 622,634 622,634 0 622,634 0 22,817 | 01/26/2037....
61750X AC 6 [ MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037........ . | 09/26/2016. | MBS Paydown. 71,430 71,430 48,396 51,878 1,307 1,307 71,430 0 3,216 | 01/26/2037....
61759X AC 6 [ MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037 . | 09/26/2016. | Pass-Through Loss. 42,801 28,999 79 79 0 01/26/2037.....
61760D AC 7| MSRR 2011-KEYA 1X 10 CSTR 12/17/2040. . | 09/19/2016. | MBS Paydown. 690,357 (0) (0) 0 12/19/2040....
61760R  BA 9 |MSC 2011-C3 A3 SEQ 4.054 07/15/2049.. .1 09/15/2016. | MBS Paydown 682,063 682,063 688,861 686,275 (6,387) (6,387) 682,063 (VI I 20,738 |07/15/2049....
61915R  AK 2| MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035................... . | 09/25/2016. | MBS Paydown 6,358 6,358 3,656 4,344 1,846 1,846 6,358 0 37 | 08/25/2035....
61915R AU 0|MHL 2005-5 A1 SEQ SSNR 12/25/2035..............ccccoccc.. . | 09/25/2016. | MBS Paydown. 265,780 265,780 | vovvrvrrenene 171,428 | covvrene 194,342 38,559 38,559 265,780 (0 [ 1,254 |12/25/2035....
62431R  AA 7| MVEW 2007-3A A1 CLO SSNR FLT 04/16/21............... . | 07/16/2016. | MBS Paydown. 16,512 | 716,512 703,973 716,512 0 716,512 0 04/16/2021....
62888X AB 0 [NGN 2010-C1 A2 SUB 2.90 10/29/2020. . | 08/27/2016. | MBS Paydown. ..161,385 | ....cccoooee. 161,385 | oo 160,974 | .oocccier 161,262 | oo (18,537) | o (18,537 [ v | v 161,385 0 10/29/2020.
62942K  AA 4| NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043. .| 09/25/2016. | MBS Paydown 814,229 814,229 778,519 (1,217) (1,217) 814,229 0 07/25/2043....
62946A AA 2| NPRL 2016-1A A1 ABS SNR 4.164 04/20/2046. . | 09/20/2016. | MBS Paydown. 285,831 285,831 285,831 (0) 0) 285,831 0 04/20/2046....
63860H AC 3 |NSTR2007-A AV3 SEQ FLT 03/25/2037..........cccc0e0eeecer | . | 09125/2016. [ MBS PYAOWN.......oovvvvvvvvrvrrrrcrrrrvrnnnrrens [ wovevivivirinssisssssssesssenes | v 1,092,637 | .........1,092,637 | .......... 1,023,031 | ..........1,060,424 27,373 27,373 | s | v 1,092,637 0 03/25/2037....
64129X AE 9| NEUB 2014-16A A2 CLO SSNR 3.51 04/15/26.............. . 107/15/2016. | MBS Paydown verner..8,500,000 8,500,000 8,500,000 8,500,000 0 8,500,000 0 04/15/2026....
64129X  AJ 8 [NEUB 2014-16A B2 CLO MEZ 4.31 04/15/2026............ | . | 07/15/2016. | MBS Paydown. ceven4,250,000 | ...........4,250,000 | ......... 4,250,000 | ...........4,250,000 LV SO IO 4,250,000 0 04/15/2026....
643529 AC 4| NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36............. . | 09/25/2016. | MBS Paydown. cevirennennn 105,665 | i 105,665 70,267 57,506 (1,612) (1,612) [ coovvvevererevereines [ v 105,665 0 2,285 | 10/25/2036....
643529 AD 2| NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36. . | 09/25/2016. | MBS Paydown. 48,208 48,208 32,058 26,290 (777) (777) 48,208 0 10/25/2036....
650119  AA 8| NEW YORK UNIV 5.236 07/01/32 .| 07/01/2016. | Sinking Fund Redemption 285,000 285,000 288,521 288,012 (3,012) (3,012) 285,000 0 07/01/2032....
65106F AB 8| NCMT 2007-1 2A1 SEQ FLT 04/25/2037.........ccccooouruus . | 09/25/2016. | MBS Paydown cevcenereennn 147,335 747,335 643,600 707,685 34,643 34,643 747,335 0 04/25/2037....
65444# AA 1| MARSH & MCLENNAN COS CTL 3.48 7/11/2024......... | . | 09/11/2016. | Paydown 98,010 98,010 98,010 98,010 0 98,010 0 07/01/2024....
65535V KX 5 [NAA2005-WF1 2A5 NAS 5.159 03/25/2035.................. . | 09/25/2016. | MBS Paydown. 41,761 41,761 42,450 42,378 19 19 41,761 0 03/25/2035....
65535V NL 8 [NAA 2005-AR4 5A3 SEQ SSNR FLT 08/25/2035.......... . | 09/25/2016. | MBS Paydown. 86,921 86,921 59,867 (19,359) | oo ...(19,359) 86,921 0 08/25/2035....
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036. .| 06/30/2016. | Book Value Adjustment. 0 (9,262) 9,262 9,262 04/25/2036....
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036. . | 09/25/2016. | MBS Paydown 59,248 59,248 20,611 37,925 9,812 9,812 59,248 0 | cend 2,419 | 04/25/2036....
65535Y AB 8| NAA2006-S2 A2 SEQ 5.81 04/25/2036.................c...... . | 09/25/2016. | Pass-Through Loss 808 356 0 811 (811) (811) 04/25/2036.
65536M  AC 1| NHELI 2006-HE2 A3 SEQ FLT 03/25/2036.................... | . | 09/25/2016. | MBS Paydown. 338,885 338,885 267,235 302,775 11325 | | i 11,325 338,885 0 | v 1,431 |03/25/2036....
65539C AK 2| NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE............... . | 09/26/2016. | Pass-Through Loss. 2,990 24 24 0 12/26/2036....
65539W  AA  0|NMRR2012-1R A SEQ SSNR FLT 08/47 RE............... .| 09/27/2016. | MBS Paydown............ccocovvvevvveveececnenees [ v | v 1,200,827 | ..........1,200,827 | ............. 996,686 | ...........1,106,360 60,633 60,633 | ..o | e 1,200,827 0| e 7,158 | 08/27/2047....
67087T DE 8| OAK2002-A A3 ABS SEQ 6.03 05/15/24.. . 109/15/2016. | MBS Paydown 40,513 40,513 40,510 13,171 1379 | e | i 11,379 40,513 0 | creres 1,680 |05/15/2024....
67089N AG  7|OCP 2012-2A A2 CLO FLT 11/22/2023. . | 08/22/2016. | MBS Paydown. 1,658,687 1,558,687 1,558,687 1,558,687 0 558,687 0 23,994 | 11/22/2023
674135 EM 6| OAK 1999-A M2 MEZ VIR 04/15/2029... . | 09/15/2016. | Pass-Through Loss. 14,912 14,398 0 0 04/15/2029....
67576G  AA 5| ODBERECHT OFFSHORE DRILL 6.75 10/01/2022...... | R| 09/01/2016. | Sinking Fund Redemption 47,600 47,600 47,597 11,420 0 47,600 0 | v 2,410 [10/01/2022....
677412 AF 5| OHIO NATL LIFE 6.875 06/15/2042............ccccc0e0eeerererere | . | 0713112016, | Reclass t0 Sch BA..........ccccvvvcvcvcvice [ coveveverevirinevinenensieninns | v 7,000,000 | ...........7,000,000 | ........... 7,000,000 | ...........7,000,000 (I PR 7,000,000 0 06/15/2042....
68383N BN 2| OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035........... . | 09/25/2016. | MBS Paydown 214,418 214418 | coveres 164,833 | .cooovneen 181,001 | .o 18,979 | e | e 18,979 214,418 0 07/25/2035....
68389F JW 5| OOMLT 2005-5 A3 SEQ FLT 12/25/2035.......... . | 09/25/2016. | MBS Paydown. [RURONNNY (7.2 £-7 A ISV 162,757 | oo 140,378 | ..oovvvevee 154,849 2,358 2,358 | ..o | s 162,757 0 12/25/2035....
68403B AB  1|OOMLT 2007-FXD2 2A1 SEQ SSNR 5.9 03/2037 . | 09/25/2016. | MBS Paydown. 52,467 52,467 52,565 52,467 0 52,467 0 03/25/2037....
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68504R  AA 6| ONGLT 2014-AA A ABS SNR 2.29 07/09/2029............. . | 09/09/2016. | MBS Paydown. 259,093 259,093 259,048 259,053 21 21 259,093 0 3,984 |07/09/2029....
693456 AA 3| PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043............. . | 09/25/2016. | MBS Paydown v 1,691,349 | 101,601,349 | 1,650,570 | 1,122,678 | e cerrreneeen 10,879 [ i [ e 10,579 | o conen 1,691,349 0| e 26,961 |09/25/2043....
69403W  AA 5| PACIFIC BEACON MIL HSG 5.379 07/15/2026............. .| 07/15/2016. | Sinking Fund Redemption 254,368 254,368 280,583 274,429 (1,762) (1,762) 254,368 0| s 13,682 | 07/15/2026....
70338C 10 9 PATRONS' 04-1A 6.673 11/4/2019.........cccouvvvvevervcinnenn | . | 09/04/2016. | Sinking Fund Redemption 271,778 271,778 277,778 277,778 0 277,778 0| e 11,585 | 11/04/2019....
70437Y  AB 7|PAYLESS INC TL B 1L L+400 03/11/2021.... . | 07/29/2016. | Paydown 13,959 13,959 6,421 7,538 7,538 13,959 0 359 |03/11/2021....
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020 . | 06/22/2016. | CITIGROUP. (85,549) (85,549) (86,561) 86,561 86,561 09/24/2020....
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020. . | 06/28/2016. | CITIGROUP. (23,042) (23,042) (35,878) 35,878 35,878 09/24/2020....
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020............ .| 07/22/2016. | CITIGROUP...........ccccoieievivevcicviviviiarins [ rovivevevcverevcvevcvcvcsssenns | v 1,515,000 3,000,000 2,607,512 2,660,578 22,859 | ........1583903 | ....... (1,661,044) | oo | v 1,082,486 | coooovvvcrcrcrcrcccicccies | i 432,514 | .....ooove 432,514 | ... 121,288 | 09/24/2020....
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020............ . | 08/19/2016. | CITIGROUP. weree 1,792,500 | ...........3,000,000 | ...........1,820,603 777,328 (8,672) | oovvevennn 758,216 | ...........(766,888) | ..oecvvreriecrrierens e 1,082,486 | s | 710,014 | ........... 710,014 | ........ 86,083 |09/24/2020....
70454B AN 9| PEABODY ENERGY TL LIBOR+325 9/24/2020............ . | 09/08/2016. | CITIGROUP. rere 1,887,310 | oo 2,443,119 | 1,198,288 34,908 | ............ 340,781 (305,872) 881,548 v 1,005,762 | ........ 1,005,762 | .oooovrorrirrninnns 09/24/2020....
73316P  JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036.. . | 09/25/2016. | MBS Paydown. 57,937 57,937 57,937 51,567 6,057 6,057 57,937 0 | v 1,846 |01/25/2036....
73316Q AB 4| POPLR 2006-D A2 SEQ FLT 11/25/2046.. . | 09/25/2016. | MBS Paydown. ...143,529 49,396 (1,064) (1,064) 0 619 | 11/25/2046....
74040X  AF 1|PRETSL 9A A3 CDO SNR FLT 04/03/203: .| 07/03/2016. | MBS Paydown. 68,563 e (18,228) [ oo corneennnnnn(18,228) 0 305 |04/03/2033....
74041A  AA 1|PRETSL 13A A1 CDO SSNR FLT 03/24/34.................. | . | 09/24/2016. | MBS Paydown. renenn 1,172,182 | 1,172,182 979,078 819,286 e 175,819 [ i [ s 175,819 [ oo 1,172,182 0 | e 9,121 | 03/24/2034....
74041C  AA  T7[PRETSL 15A A1 CDO SSNR FLT 09/26/2034............... . | 09/26/2016. | MBS Paydown. 64,784 64,784 49,583 cerverreneen18,250 [ s [ s 15,250 64,784 0 338 |09/26/2034....
74041E  AA 3| PRETSL 16A A1 CDO SSNR FLT 03/23/2035............... . [09/23/2016. | MBS PaydOWN.........ccvvvermreeerereeireene | covirererisseressssenesinns | eeveseneens 1,553,906 | ..........1,553,906 | ........... 1,181,458 | ..........1,034,620 356,841 356,841 | ..o | i 1,553,906 0] i 11,556 | 03/23/2035....
74041N  AA 3 [PRETSL 12A A1 CDO SEQ SSNR FLT 12/24/33, . | 09/24/2016. | MBS Paydown. 3,378,400 3,378,400 2,875,750 2,066,493 crerrerenn 835,830 | s [ 435,830 3,378,400 0 29,313 | 12/24/20383....
74041N AL 9| PRETSL 12A A1 CDO SSNR FLT 12/24/203; . | 09/24/2016. | MBS Paydown. ...128,206 24,7114 24,714 0 596 | 12/24/2033....
74041U  AA 7 [PRETSL 14A A1 CDO SEQ SSNR FLT 06/24/3: . | 09/24/2016. | MBS Paydown. 350,941 261,098 e 88,981 | [ 48,981 [ .o 0 | v 3,080 |06/24/2034....
74041W  AA 3| PRETSL 11A A1 CDO SSNR FLT 09/24/2033............... . | 09/24/2016. | MBS Paydown. 56,830 7,991 7,991 0 230 |09/24/2033....
T4042E  AA  2|PRETSL 17 A1 CDO SEQ SSNR FLT 06/23/35............. . 109/23/2016. | MBS Paydown 40,684 37,316 (28,683) (28,683) 0 397 |06/23/2035....
74042F  AA 9| PRETSL 25A A1 CDO SSNR FLT 06/22/2037............... . | 09/22/2016. | MBS Paydown. reeernnn 148,648 | 148,648 | ............. 110,185 e 12,135 [ [ s 12,135 | e | s 148,648 ([ [ 709 |06/22/2037....
74042H AA  5|PRETSL 19A A1 CDO SEQ SSNR FLT 12/22/35.......... . | 09/22/2016. | MBS Paydown. cevrenneenn 136,287 | i 136,287 | cooovvri 101,973 88,541 ceeeeereene(153,604) | oo ceverneene(153,804) [ oo | e 136,287 0 905 | 12/22/2035....
74042) AA 1|PRESTL 21A A1 CDO SEQ SSNR FLT 03/22/38 . | 09/22/2016. | MBS Paydown. 78,191 78,191 58,790 59,235 cerveirnnene47,082) | oo coenenennnn(47,062) 78,191 0 567 |03/22/2038....
74042M  AA 4| PRETSL 22A A1 CDO SSNR FLT 09/22/2036... . | 09/22/2016. | MBS Paydown. 51,638 51,638 38,292 (28,985) (28,985) 51,638 0 255 | 09/22/2036....
740427 AA 9| PRETSL 27A A1 CDO SSNRFLT 12/22/2037............... . 109/22/2016. | MBS Paydown 34,021 34,021 23,815 cevrrereeens(18,517) | i ceeneneen(18,517) 34,021 0 | crerine 164 | 12/22/2037....
74042W  AA 2|PRETSL 18A A1 CDO SSNR FLT 09/23/2035............... . | 09/23/2016. | MBS Paydown. 1,640 1,640 1,312 (2,010 (2,010 1,640 0 4 109/23/2035....
74043C  AA 5 |PRETSL 24A A1 CDO SSNRFLT 03/22/2037............... . | 09/22/2016. | MBS Paydown. cevieennnn 164,264 | L 164,264 | ...cccoooueee 122,726 | .ooovvenen 120,332 (38,739) (38,739) | covveveereverrereiiines | v 164,264 (U P 1,118 |03/22/2037....
74160M  HK  1[PRIME 2005-2 1A2 SEQ 5.00 07/25/20..............cccccc..o.. | . | 09/25/2016. | MBS Paydown. rerereennnnn 120,310 | s 120,310 | oo 121137 | e 120,830 (771) (U4 ) [ 120,310 ([ [ 4,137 | 07/25/2020....
74922M  AA 9| RALI 2006-QA6 AT SEQ SNR FLT 07/36.. . | 09/25/2016. | MBS Paydown. 13,311 13,311 11,481 e (14,292) [ v covneennnnnn(14,292) 13,311 0 8 | 07/25/2036....
74922M  AA 9| RALI 2006-QA6 A1 SEQ SNR FLT 07/36.. . | 09/25/2016. | Pass-Through Loss. (14) 0 0 07/25/2036....
74922Q  AA  0|RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036........... | . | 09/25/2016. | MBS Paydown 34,999 34,999 26,968 (8,866) (8,866) 34,999 (VN R 152 | 09/25/2036....
74922Q  AA 0| RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036........... | . | 09/25/2016. | Pass-Through Loss. 1,453 0 0 09/25/2036....
749239 AD  1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046.................... . | 09/25/2016. | MBS Paydown. 554,212 554,212 509,339 532,228 6,165 6,165 554,212 0 2,310 | 08/25/2046....
749236 AC  7|RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037........... | . | 09/25/2016. | MBS Paydown v 72,018 | 172,018 | oo 132,667 | ..oovvvevene 133,122 573 L7 2 [OOSR I 172,018 0 694 |01/25/2037....
74923G  AC  7|RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037. . | 09/25/2016. | Pass-Through Loss. 14,821 0 0 01/25/2037....
74927B  AK 6| RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37. . | 08/26/2016. | MBS Paydown. 6,885 6,885 7427 7,148 283 283 6,885 0 634 |09/26/2037....
749270 BY 1 [RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37.. . | 09/26/2016. | MBS Paydown. rereennnn.082,802 682,802 678,556 679,683 1,180 1,180 682,802 0| e 25,456 | 10/26/2037....
749289 AA 2 |RBSCF 2009-RR2 CWA SEQ SSNRCSTR 8/48........... . [ 09/16/2016. | MBS Paydown...........ccccoverevevmreuiinnns | coversermveisnrssissseeion | cvvee 11,597,381 | ........ 11,697,381 | ......... 10,791,641 | .......11,482,462 | .....cccoooovrivnrrennne ceereeenn 144415 | [ s 144,415 | oo [ e 11,597,381 0| o 422,112 | 08/16/2048....
749289 AQ  7|RBSCF 2009-RR2 JPB SUB 5.336 05/16/47................. .| 09/16/2016. | MBS Paydown. v 11312 | 147,312 | oo 144274 | ..o 146,439 570 570 [ oovevevevevevevenenenenes | s 147,312 0 5,895 |05/16/2047....
749280 AZ  7|RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51...... . | 09/16/2016. | MBS Paydown 2,830,700 2,830,700 2,706,857 2,799,393 23,526 23,526 2,830,700 0| 102,275 | 02/16/2051....
749289 BT  0|RBSCF 2009-RR2 JPA SEQ SSNR CSTR 5/16/47 .| 09/16/2016. | MBS Paydown.............cccoevvevevvvecercreeees [ v | v 25,433,024 | ......... 25,433,024 | ....... 23,294,663 | .........25,137,695 329,636 329,636 | ..ooovvvevervrvrcrcrennins | e 25,433,024 0 968,574 | 05/16/2047....
749280 AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 . | 09/26/2016. | MBS Paydown. 91,130 91,130 42,406 56,990 73 73 91,130 0 06/26/2037....
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74928F  AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036............... . | 09/26/2016. | MBS Paydown. 212,084 212,084 | ... 120,147 98,503 0 212,084 (N R 8,738 | 03/26/2036....
74928F AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036............... . | 09/26/2016. | Pass-Through Loss. 19,066 10,801 0 19,066 cevireenennn(19,066) | ............(19,066) .1 03/26/2036....
74928F  AY 6| RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036............... .| 09/30/2016. | Book Value Adjustment. 0 (RESHVCIS) N O I 19,066 | .cccccccecc.. 19,066 | oo 03/26/2036....
74928R  AB 0 [RBSSP 2009-10 1A2 RR MEZ CSTR 8/26/35................ . | 09/26/2016. | MBS Paydown. 156,922 | s 156,922 | ..ccovvie 105,922 | .ccovvenes 145,937 | oo w1347 A4 | i [ e 1347141 | s | v 156,922 0 08/26/2035....
74928R  AE 4 [RBSSP 2009-10 3A1 RR SEQ SSNR CSTR 12/35. . | 09/26/2016. | MBS Paydown. 91,864 91,864 80,840 83,577 (22,744) (22,744) 91,864 0 12/26/2035....
74928T AB 6| RBSSP 2009-11 1A2 MEZ 5.528 6/26/2034.. . | 09/26/2016. | MBS Paydown. 57,665 57,665 55,647 56,754 801 801 57,665 0 06/26/2034....
749280 AL 1[RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36. . | 09/26/2016. | MBS Paydown 376,408 376,408 365,116 368,651 5,497 5,497 376,408 0 08/25/2036....
749280 AM 9| RBSSP 2009-12 5A2 SEQ SSUP CSTR08/36 RE........ |. | 09/26/2016. | Pass-Through Loss. (140) 0 (140) 140 140 08/25/2036....
749280 AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36........ | . | 09/26/2016. | MBS Paydown. 144955 | L 144,955 | ............. 139,882 | ..covvveneen 141,893 2,692 2,692 | oo | e 144,955 0 2,832 | 10/25/2036....
749280 AW 7 [RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36.......... | . | 09/26/2016. | MBS Paydown. ...199,050 | ..o 199,050 | ..ovvveenenn 196,572 | oo 196,648 1,486 1486 | oo | s 199,050 ([ [ 5,608 |06/25/2036....
749280  AX  5[RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036 . | 09/26/2016. | Pass-Through Loss. 19,086 51 51 0 06/25/2036....
74928X BB 6| RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE. . | 09/26/2016. | Pass-Through Loss. 86,665 2,181 2,181 0 01/26/2036....
74930A  AA  5|RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49 .| 09/16/2016. | MBS Paydown. v 141,294 | 141,294 | oo 153,810 | wooovevevenen 143,748 (1,975) (RIST£5) 1 N ISV 141,294 0 5,556 |12/16/2049....
74930A BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40.......... . 109/16/2016. | MBS Paydown ceenenn 1,347,552 | ... 1,347,552 | ... 1,438,400 | ... 1,368,187 | oo o (13,375) [ i (13,375) [ v conern 1,347,552 0| e 56,566 |09/16/2040....
74930N AQ 2 |RBSSP 2011-3 3A7 SUB 9.8224 07/26/37...........ccocceoee . | 09/26/2016. | MBS Paydown. 318,927 318,927 253,038 247,135 10,333 | [ 10,333 318,927 ([ [ 12,579 | 07/26/2037....
74930N AQ 2 |RBSSP 2011-3 3A7 SUB 9.8224 07/26/37.........coccoveenes . | 09/26/2016. | Pass-Through Loss. 36,764 0 0 07/26/2037.....
74930V AA 9| RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036. . | 09/26/2016. | MBS Paydown. 531,951 531,951 512,003 516,374 531,951 0 .10,380 | 05/26/2036....
74930X  AX 5| RBSSP 2012-1 5A1 SEQ SSNR CSTR 12/2035R .| 09/27/2016. | MBS Paydown ..722,951 ...722,951 703,070 700,008 722,951 0 13,526 | 12/27/2035....
74931 AC  1|RBSSP 2012-3 2A1 SEQ SSNR FLT 2/26/36 RE.. . | 08/26/2016. | MBS Paydown. 592,789 592,789 539,438 581,681 592,789 0 2,572 | 02/26/2036....
74931) AD 9 |RBSSP 2012-3 2A2 Z SEQ FLT 02/26/2036 RE............ . | 09/26/2016. | MBS Paydown. 544,590 544,590 | ......oooeven 463,445 544,443 0 544,590 0 2,813 |02/26/2036....
74931IN AA 6| RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE............... . | 09/26/2016. | MBS Paydown 2195297 | s 195,297 | coovvvv 194,077 | v 189,460 2,028 2,028 | oo | e 195,297 0 8,276 | 11/26/2036....
74931T AG  0|RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE............. | . | 09/25/2016. | MBS Paydown. 121358 | 121,358 | oo 113,167 847 £y TSRO U 121,358 0 662 | 01/26/2036....
74932H AC 4 |RBSSP 2013-5 2A1 SEQ SSNR FLT 07/2033 RE......... |. | 09/27/2016. | MBS Paydown. 70,633 70,633 62,157 64,865 (4,982) (4,982) 70,633 0 07/26/2033....
74951P  DQ 8| RESIF 2005-A B3 SEQ FLT 03/10/2037.... . | 09/10/2016. | MBS Paydown. 569,112 569,112 252,284 242,270 (35,660) (35,660) 569,112 0 03/10/2037....
749574  AC 3| RFMSI2006-SA2 2A1SEQ CSTR 08/25/3 .| 09/25/2016. | MBS Paydown 49,687 49,687 33,931 27,345 1,577 1,577 49,687 0 08/25/2036....
749574 AC 3| RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36................... . | 09/25/2016. | Pass-Through Loss. 11,674 0 0 08/25/2036....
74958T AB 9| RFMSI 2007-SA3 2A1 SEQ SSNR FLT 7/27/37............ . | 09/25/2016. | MBS Paydown. ...108,084 | ... 108,084 91,872 (1,842) (7] [ O, 108,084 0 387 |07/27/2037....
74958T AB 9| RFMSI 2007-SA3 2A1 SEQ SSNR FLT 7/27/37............ . | 09/25/2016. | Pass-Through Loss. 2,548 0 0 07/27/2037.....
74958W  AC 0 [RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37........... . | 09/25/2016. | MBS Paydown. 37,405 37,405 19,912 13,769 (3,589) (3,589) 37,405 0| v 765 |02/25/2037....
74958W  AC 0| RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37... . | 09/25/2016. | Pass-Through Loss 7,455 0 0 02/25/2037...
74966U AL 4| RPIFINANCE TRUST TL B4 L+275 11/09/2020... . | 09/30/2016. | Paydown 7,576 7,576 7,566 9 9 7,576 (U IO 155 | 11/09/2020....
75086# AA 3| GSA RAINIER 4.82 6/15/2036..........ccoorvvvrrrrrcrrrcicicicieies .| 09/15/2016. | Paydown 50,647 50,647 50,647 50,647 0 50,647 (V) RS 1,628 | 06/15/2036.... | 1.............
75114R  AD 7 [RALI2006-QA3 A1 SEQ FLT 04/25/36...........cocovrvrrerens . [ 09/25/2016. | MBS PaydOWN..........ovvermereverereeireene | covienererissesesssnesesins | cevenneees 1,341,992 | .........1,341,992 | ......... 1,152,809 | ..........1,179,528 87,243 87,243 | oo | e 1,341,992 0 5561 | 04/25/2036.... | 1FM........
75114R  AD 7 [RALI2006-QA3 A1 SEQ FLT 04/25/36...........cccovrverenens . | 09/25/2016. | Pass-Through Loss. (12,999) 0 (1,799) 1,799 1,799 04/25/2036.... | 1FM........
75115B  AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36............. | . | 09/25/2016. | MBS Paydown 2181275 | 181,275 | oo 142,103 7,891 7,891 [ oo | v 181,275 07/25/2036.... | 1Z...........
75115B  AC 3| RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36. . | 09/25/2016. | Pass-Through Loss. 77,024 (3,278) (3,278) 07/25/2036....
75156V AD 7| RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036. .| 09/25/2016. | MBS Paydown 329,514 329,514 255,827 31,389 31,389 329,514 05/25/2036....
75156V AD 7| RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036... . [ 09/25/2016. | Pass-TArOUGh LOSS...........ueveeuecrenns | worerrererirnereisscsesss | cvneeresensessisnseneiines | cveeevenneens 117,733 0 05/25/2036....
75406E  AD 3| RASC 2006-KS4 A4 SEQ FLT 06/25/36...........ccccovvvvennee . | 09/25/2016. | MBS Paydown. 515,650 515,650 255,247 | oovorenn 401,742 | oo (16,213) [ e ...(16,213) 515,650 06/25/2036
75406W  AC 5| RASC 2006-KS6 A3 SEQ FLT 8/25/2036....................... | . | 09/25/2016. | MBS Paydown. 615,244 615244 | ............. 482,966 556,212 38,631 38,631 615,244 08/25/2036....
759676  AF 6| RAMC 2006-2 AF3 SEQ STP 8/25/36...........coecurvuveen. | . | 09/25/2016. | MBS Paydown 1,988 1,988 1,789 1,285 6,964 6,964 1,988 08/25/2036....
75971F  AY 9| RAMC 2007-3W AF6 SEQ STP 9/25/2037. . | 09/25/2016. | MBS Paydown. 57,463 57,463 41,373 43,309 8,408 8,408 57,463 09/25/2037....
759950 FX  1|RAMC 2005-4 A3 SEQ STP 2/25/36.. . | 09/25/2016. | MBS Paydown. ..470,822 ..470,822 ...435,886 62,252 (1,640) (1,640) ..470,822 02/25/2036....
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760985  7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34......................... | . | 09/25/2016. | MBS Paydown. 53,259 53,259 49,759 31,079 5471 5,471 53,259 (N R 1,797 | 07/25/2034....
760985 7F 2| RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.............cccoco..e. | . [ 09/25/2016. | Pass-Through Loss. 1,445 1,060 0 0 07/25/2034....
760985 GQ 8| RAMP 2002-RS1 Al5 NAS 5.91% 01/25/32............ccoeeee .| 09/25/2016. | MBS Paydown 47,276 47,276 47,265 47,276 0 47,276 (V) R 1,962 | 01/25/2032....
760985 M7 3 |RAMP 2004-RS1 AI6A SEQ STP 01/25/34.............c...... | . | 09/25/2016. | MBS Paydown. 8,712 8,712 8,168 8,375 (528) (528) 8,712 0 351 | 01/25/2034....
760985 M8 1 |RAMP 2004-RS1 Al6B SEQ STP 01/25/2034. . | 09/25/2016. | MBS Paydown. 1,980 1,980 1,782 1,849 (50) (50) 1,980 0 80 [01/25/2034....
760985 UA 7| RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33. . | 09/25/2016. | MBS Paydown. 72,721 72,721 72,685 67,105 (26) (26) 72,721 0 2,980 | 04/25/2033....
760985 V3 2| RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034 . | 09/25/2016. | MBS Paydown 92,918 92,918 82,929 84,646 4,425 4,425 92,918 0 3,673 | 03/25/2034....
760985 WY 3| RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33.............cocvenene . | 09/25/2016. | MBS Paydown. 180,810 | oo 180,810 | covvvvvevee 180,704 | ..oovvvevene 180,376 (102) (410711 IS DR 180,810 0 6,543 | 06/25/2033....
760985 WZ 0 |RAMP 2003-RS5 Al6 NAS 4.02 4/25/33............cccocneeeeee. | . | 09/25/2016. | MBS Paydown. 8,414 8,414 8,105 6,810 (295) (295) 8,414 0 228 | 04/25/2033....
760985 WZ 0 |RAMP 2003-RS5 Al6 NAS 4.02 4/25/33......................... | . | 09/25/2016. | MBS Paydown. 8,414 8,414 8,105 6,810 (545) (545) 8,414 0 228 | 04/25/2033.
760985 XK 2 |RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33.... . | 09/25/2016. | MBS Paydown. 199,093 | s 199,093 | ..coovvi 199,047 | coovvienns 188,176 (1,269) (1,269) [ vvvvvererivereires | v 199,093 0 | cveees 7,662 |07/25/2033....
76110H E8  8[RALI2004-QS15 A5 NAS 5.5 11/25/2034. . | 09/25/2016. | MBS Paydown. 70,595 70,595 68,477 68,727 (297) (297) 70,595 0 2,621 |11/25/2034....
76110H 79 0| RALI2005-QA2 NB2 SEQ CSTR 02/25/203 . | 09/25/2016. | MBS Paydown. LATBT24 | 175,724 | oo 133,650 | wooovoverenens 128,129 | oo JUOSROROOONY (<021 H O I 16,246 | cooovvvvveevccccceeees | i 175,724 0 3,905 |02/25/2035....
76110H T9  0|RALI2005-QA2 NB2 SEQ CSTR 02/25/2035............... . | 09/25/2016. | Pass-Through Loss. (41,790) 1,596 ceverereene(11,140) | i ...(11,140) (2,650) 2,650 2,650 02/25/2035....
76110H  T9  0[RALI2005-QA2 NB2 SEQ CSTR 02/25/2035............... . | 09/30/2016. | Book Value Adj 0 2,650 (2,650) (2,650) 02/25/2035.
76110V HJ 0| RFMS22001-HI4 A7 SEQ STP 10/25/26....................... | . | 09/25/2016. | MBS Paydown 17,441 17,441 17,531 17,441 0 17,441 0 852 | 10/25/2026....
76110V TE 8| RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36.. . | 09/25/2016. | MBS Paydown. 247,153 247,153 221,163 90,934 rerrenenee 151,083 [ e [ s 151,083 247,153 (O [ 8,407 |02/25/2036....
76110V TE 8| RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/3f . | 09/25/2016. | Pass-Through Loss (1,140) 4,479 0 754 (754) (754) 02/25/2036....
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31... . | 08/25/2016. | Pass-Through Loss. (165) 5 0 (1,195) 1,195 1,195 11/25/2031....
76110W  XQ 4| RASC 2004-KS4 Al4 SEQ 4.26 11/25/31...........ccccce0.... . | 09/25/2016. | MBS Paydown. LAT8,097 | 178,097 | oo 151,993 | oo 171,301 5,134 LI/ OO IS, 178,097 0 5,017 |11/25/2031....
76110W  XQ 4| RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.......vcvvecrrrs . 1 09/30/2016. | Book Value Adj 0 1,195 (1,195) (1,195) 11/25/2031....
76110W XS 0 [RASC 2004-KS4 Al6 NAS 4.43 05/25/2034................... . | 08/25/2016. | Pass-Through Loss. (507) 0 0 05/25/2034....
76110W XS 0 [RASC 2004-KS4 AlB NAS 4.43 05/25/2034................... . | 09/25/2016. | MBS Paydown. LG A18125 | 118,125 | v 100,696 91,722 7,212 45 VR IR I 118,125 0 | v 3,449 | 05/25/2034....
761118  BU  1|RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035. . | 09/25/2016. | MBS Paydown. 129,733 129,733 | oo 107,498 | .............. 107,040 (3,920) (25 710)  [OORRPOR P 129,733 0 2,853 | 07/25/2035....
761118 BU 1| RALI2005-QA8 NB2 SEQ SNR FLT 07/25/203 . | 09/25/2016. | Pass-Through Loss 29,231 0 0 07/25/2035....
761118 FM 5| RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35............. | . | 09/25/2016. | MBS Paydown ATTA02 | A77,102 | oo 402,702 10,229 | e | e 10,229 | o | e 477,102 0 | coereen 8,732 | 08/25/2035....
761118 FM 5 |RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35............. | . | 09/25/2016. | Pass-Through Loss. 4,800 0 0 08/25/2035.
761118  KH 0 [RALI2005-QS15 2A SEQ 6.0 10/25/35.........coooorevvreeenne . | 09/25/2016. | MBS Paydown. 20,891 20,891 19,102 16,080 4,267 4,267 20,891 0 902 | 10/25/2035....
761118  KH 0 [RALI2005-QS15 2A SEQ 6.0 10/25/35............cooovvevenee . | 09/25/2016. | Pass-Through Loss. 3,659 2,915 0 0 10/25/2035....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36. .| 09/25/2016. | MBS Paydown 5,494 5,494 5,088 3977 (1) (1) 5,494 0 203 | 02/25/2036....
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36. . | 09/25/2016. | Pass-Through Loss. 4,889 4,528 0 0 02/25/2036....
76111 U5 1 |RFMSI2003-S4 A4 NAS 5.75 3/25/2033...................... . | 08/25/2016. | MBS Paydown. e VATIT | ATAT3AT | 1,760,728 | ..........1,745,311 (27,799) (VLA E1) 1 IS [ 1,717,317 0 65,810 | 03/25/2033
76111X L7 6| RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16..........cccoccen. . | 09/25/2016. | MBS Paydown. 9,260 9,260 8,505 8,247 272 272 9,260 0 351 |02/25/2036....
76111X L7  6|RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16................... . | 09/25/2016. | Pass-Through Loss. 316 0 0 02/25/2036.
76111X  TE 3 |RFMSI2005-SA1 2A SEQ 2.9425 03/25/2035.............. . | 09/25/2016. | MBS Paydown. 583,768 583,768 548,453 302,927 18,257 | e | v 18,257 583,768 0 8,049 | 03/25/2035....
76111X  TF 0 [RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035. . | 09/25/2016. | MBS Paydown 39,065 39,065 37,697 37,884 (967) (967) 39,065 {0 I 757 | 03/25/2035....
76112B C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35. . | 09/25/2016. | MBS Paydown. 539,871 539,871 319,874 73,443 1,129 1,129 539,871 0 3,302 |09/25/2035....
76112B  H4 5| RAMP 2005-EFC5 M1 MEZ FLT 10/25/35. . | 09/25/2016. | MBS Paydown. 394,629 394,629 273,552 362,127 21,480 21,480 394,629 0 2,297 | 10/25/2035....
76112B KC 3| RAMP 2005-RS2 M2 MEZ FLT 02/25/35...........ccccouveeen. . | 09/25/2016. | MBS Paydown. 251,844 251,844 | ............. 166,217 232,354 2,625 2,625 251,844 0 2,047 | 02/25/2035
76112B NM 8| GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035......... . | 09/18/2016. | MBS Paydown. 820,800 820,800 752,058 4,780 4,780 820,800 0 3,515 | 05/18/2035.... | 1Z...........
76112B  SE  1|RAAC 2005-SP1 1A5 PAC 5.0 9/25/34..........cccooommvvuue . | 09/25/2016. | MBS Paydown 383,525 383,525 370,357 378,712 4,605 4,605 383,525 0| s 12,322 | 09/25/2034.... | 1FM........
77356P  AA 0| RCTF 2004-1A A1 ABS 5.22 05/17/2021........ococvvveverenee . | 08/15/2016. | MBS Paydown. 128,081 | 128,081 | oo 127,931 | e 128,051 9 9 | s | s 128,081 (V) R 4,960 |05/17/2021.... | 1FE.......
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78249L  AB 6| RUSSELL INVEST TL B 1L L+575 04/14/2023.............. . | 09/30/2016. | Paydown 12,500 12,500 11,750 750 750 12,500 0 211 | 04/14/2023....
78386N BC 2| SACO 1999-03 BA 1B1 SUB CSTR 4/25/39.................. | . | 09/25/2016. | MBS Paydown 35,972 35,972 35,022 35,326 214 214 35,972 0 | v 1,642 | 04/25/2039....
78403D AB 6| SBATOWER TRUST 5.101 04/15/2017...........cccoeverercre 077152016, | Call.....ooooooeeeeevereeieieiiiiisisisisisisisissiininens [ covevssssssssssssssssssssssenes | conssinies 7,000,000 | ...........7,000,000 | ........... 7,000,000 | ...........7,000,000 (0 SOOI [ 7,000,000 0| e 208,291 | 04/17/2017....
78444V AB  7|SLCLT 2010-B A2 ABS FLT 7/15/2042............ccceueveeene | . | 09/15/2016. | MBS Paydown cerreeneenn 482,567 | 482,567 | .covoriann 482,567 | .covorinnn 482,567 LV [OOPOPRPRRPOR VPN 482,567 0| e 12,862 | 07/15/2042....
78445M  AB 6| SLMA 2010-A 2A ABS FLT 5/16/44... . | 09/15/2016. | MBS Paydown. ...483,609 0 ..483,609 0 12,073 | 05/16/2044....
78446D AB  5[SLMA2011-A A2 ABS 4.37 4/17/202 . | 09/15/2016. | MBS Paydown. 8,002 8,002 ,879,830 0 .54,819 | 04/17/2028....
784467 AB 0| SLMA2011-C A2A ABS FLT 10/17/204: . 109/15/2016. | MBS Paydown 0 ,557,191 0 .38,854 | 10/17/2044....
78447B  AB  8|SLMA2012-C A2 ABS 3.31 10/15/2046......................... | . | 09/15/2016. | MBS Paydown 983,573 983,573 983,448 983,531 3,573 3573 983,573 (V) I 23,419 | 10/15/2046....
78469X AC 1| SPXFLOW INC 6.87509/01/2017.........ccoouuvveeseerrrenennn | . | 08/10/2016. | Cash Tender. weree1,061,480 | ...........1,000,000 | ...........1,000,000 | ...........1,000,000 0 <vonere 1,000,000 61,480 61,480 | ......... 64,740 |09/01/2017....
78471D AA  5[SCLP 2016-1A A ABS SSNR 3.26 08/25/2025.............. . | 09/25/2016. | MBS Paydown. 963,433 963,433 963,328 9 9 963,433 (VN I 6,412 | 08/25/2025....
784737 A 9| STARM 2007-2 4A1 SEQ SSNR FLT 04/25/37.. . | 09/25/2016. | MBS Paydown. 58,556 58,556 47,138 174 174 58,556 0 ..158 | 04/25/2037....
800085 AE 2| SANDP 2006-1A C CLO MEZ FLT 07/18/202! . | 07/18/2016. | MBS Paydown. 70,000 ,000,000 0 .28,684 | 07/18/2020....
80557B  AB 0| SAST 2007-3 2A1 SEQ FLT 09/25/47. .| 09/25/2016. | MBS Paydown ....1,504,024 20,662 20,662 ,523,083 0 6,683 |09/25/2047....
80875A  AJ 0 SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.............. . | 09/30/2016. | Paydown 3,006 643 643 10,683 0 353 |10/18/2020....
81375F  CM 3| SASI 1993-7 TAB 6.25 12/25/2023...........ccoooccevvevrrrvenennr | . | 09/25/2016. | MBS Paydown. 50 50 50 50 0 0 50 0 2 [12/25/2023....
81375W  JE 7 [SABR2006-OP1 A2C SEQ FLT 10/25/2035.................. . [ 09/25/2016. | MBS PaydOWN..........cvvvermcreeermereeereens | cerireresisseressssenesinns | eeveseneees 1,927,030 | ..........1,927,030 | ........... 1,704,819 | .........1,872,111 56,920 56,920 | .covviernniierienns | i 1,927,030 0 | v 9,168 |10/25/2035....
81378E AA 1| SABR2007-BR4 A2A SEQ FLT 05/25/2037. . | 09/25/2016. | MBS Paydown. 255,190 255,190 | woovrvrrenens 111,722 73,843 (30,787) (30,787) 255,190 0 919 | 05/25/2037....
81745A AB 3| SEMT 2013-5 A2 SEQ CSTR 05/25/2043.. .| 09/25/2016. | MBS Paydown 696,158 86,698 5,082 735,338 0 5,212 | 05/25/2043....
81745C AA 1| SEMT 2013-7 A1 SEQ SNR CSTR 06/25/2043. . | 09/25/2016. | MBS Paydown.............cccuereweenmveeeiinens | coviesmnciiisnneiicsnnniies | eevvvennnnn 07,235 | i 477,235 | 430,038 | ..o 431,959 | i 3,593 | i | e 477,235 0 8,230 | 06/25/2043....

81745) AA 6 |SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043.............. . | 09/25/2016. | MBS Paydown. 505,074 505,074 | ......ooooven 498,287 | .............. 498,719 3,719 505,074 (V) I 11,468 | 09/25/2043....
81745M  AA 9| SEMT 2013-2 A SEQ SNR CSTR 02/25/2043............... . 1 09/25/2016. | MBS Paydown e L7267 | 172,617 1,050,432 | .l 1,063,028 65,110 65,110 e 1,172,617 0| e 14,794 | 02/25/2043....
81745R  AB 6| SEMT 2013-3 A2 SEQ SNR CSTR 03/25/43................. . | 09/25/2016. | MBS Paydown. 941,175 941,175 870,194 868,767 34,823 34,823 941,175 0| e 15,210 | 03/25/2043....
81788Y AA  1|767-3-25285 & 25392 TRUST 5.25 10/05/22................. . | 09/05/2016. | Paydown 205,224 205,224 205,224 0 205,224 0 | cenad 5,180 |10/05/2022....
82321U  AA 1| SHNTN 2015-1A A ABS SNR 4.75 10/15/2042 . | 09/15/2016. | MBS Paydown. 202,013 202,013 200,074 200,117 191 191 202,013 0 6,361 |10/15/2042....
82650A AA 6| SRFC 2012-3A AABS 1.87 08/20/2029. . | 09/20/2016. | MBS Paydown. 40,392 40,392 40,384 40,386 2 2 40,392 0 506 |08/20/2029....

82817*  AA 9| SILVER SPRINGS CTL IlI-A1 3.81 1/5/2029.................. . | 09/05/2016. | Paydown rerireeneeen 109,635 | 109,635 | ..vvvveeae 109,635 | ..covvvieneen 109,635 LV (OO VPN 109,635 0 01/05/2029....
82817@ AA  7|SILVER SPRINGS CTL IV-A1 3.89 1/5/2029................. . | 09/05/2016. | Paydown 49,742 49,742 49,742 49,742 0 49,742 0 01/05/2029....
82838U AA  7|SVLF2012-D AABS 3.0 03/17/2025.........coccovvermrrrern . | 09/15/2016. | MBS Paydown. 260,828 260,828 260,857 260,843 1,213 1,213 260,828 0 03/17/2025....
828807 BW 6| SPG-CALL09/16 5.25 12/01/2016........cccorverevverrrverrenes |« [ 09/02/2016. [ Call..ecvorvreveirirreieerinevinerireriserinenins [ cevrrrererennrinesesenssinenes | eeveenes 10,000,000 | ......... 10,000,000 | ...........9,905,670 | ..........9,989,085 | ......ccccooorrrrirurnnns e 10,915 [ [ s 10,915 | e | s 10,000,000 0 12/01/2016....
82922T  AA 7 |SINAIHEALTH SYS 3.034 01/20/2036. .| 07/20/2016. | Sinking Fund Redemption 90,000 90,000 90,000 90,000 0 90,000 0 01/20/2036....
831490 AB 7 |SLMA2011-B A2 ABS 3.74 02/15/2029. . 109/15/2016. | MBS Paydown 278,690 278,690 278,575 278,665 307 307 278,690 0 02/15/2029....
83416W  AA 1| SOLAR STAR FUND 5.375 06/30/2035...............cconnnenee | - | 06/30/2016. | Sinking Fund Redemption 4,687 4,687 4,687 4,687 0 4,687 0 06/30/2035....
83416W  AB 9| SOLAR STAR FUND 3.95 06/30/2035.............ccccereenernr | . | 06/30/2016. | Sinking Fund Redemption veerrennnnn(164,262) | ..........(164,262) | ............(164,262) | .............(164,262) 0 cneennnnn(164,262) 0 06/30/2035....
83417E  AA  0|SOCTY 2014-1 AABS 4.59 04/20/2044......................... | . | 09/20/2016. | MBS Paydown 29,794 29,794 29,790 29,791 (1) (1) 29,794 0 04/20/2044....
83417F  AA  7|SOCTY 2014-2 A ABS PT 4.02 07/20/2044................... . | 07/20/2016. | MBS Paydown. 75,034 75,034 75,033 75,034 0 75,034 0 07/20/2044....
83417P  AA  5[SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45 . | 08/20/2016. | MBS Paydown 76,851 76,851 76,811 76,812 32 32 76,851 0 08/21/2045....
83546D AA 6| SONIC 2011-1A A2 ABS 5.438 05/20/2041 .| 03/25/2015. | RBC CAPITAL MARKETS. (11) (1) (1) 1 1" 05/20/2041....
83546D AA 6| SONIC 2011-1A A2 ABS 5.438 05/20/2041... . | 05/20/2016. | MBS Paydown. 13,000 0 0 1| 05/20/2041....
83546D AD 0| SONIC 2016-1A A2 ABS SEQ SNR 4.472 05/46........... |. | 09/20/2016. | MBS Paydown 50,000 50,000 50,000 0 0 50,000 0 578 |05/20/2046....
83611M  HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035...............ccccccc.... | . | 09125/2016. | MBS Paydown. v 72,130 | 172,130 94,026 43,502 60,056 60,056 | ....oooovvvvvvviiiiiininns | s 172,130 (N R 7,185 | 05/25/2035....
83611M  HM 3| SVHE 2005-B M2 MEZ STP 5/25/2035.............cccccouuee | . | 09/25/2016. | Pass-Through Loss 24917 13,611 0 0 05/25/2035....
83614K  AA 7 |SOURCE GAS 5.90 04/01/2017. .| 09/12/2016. | Make Whole Call 3,084,660 3,000,000 2,851,200 2,971,394 28,606 28,606 3,000,000 84,660 84,660 04/01/2017....
84474Y AA 4| SOUTHWEST AIR 6.15 08/01/2 . | 08/01/2016. | Sinking Fund Redemption ...137,690 ..137,690 ...138,051 37,862 (23) (23) .137,690 0 08/01/2022....
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845467 AL 3| SOUTHWESTERN ENERGY 4.95 01/23/2025.............. |. | 07/19/2016. | BANC OF AMERICA SECURITIES..... | ccocvcrercrcrcncncncncncicncnes | o 6,807,500 | ...........7,000,000 6,984,740 6,985,876 796 796 6,986,672 coreeenee(1T9172) [ e (179,172) | 253,851 | 01/23/2025....

845467 AL 3| SOUTHWESTERN ENERGY 4.95 01/23/2025.............. |. [ 07/25/2016. | JP> MORGAN SECURITIES INC.......... 2,932,500 | ...........3,000,000 2,942,610 2,944,631 2,817 2,817 2,947,448 ceineeenn(14,948) | ... (14,948) | ... 225,700 | 01/23/2025....

850228 AC  1|SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23............ .| 09/25/2016. | MBS Paydown 509,198 509,198 509,165 509,174 13 13 509,198 (V) I 9,167 | 05/25/2023....

855541 AC  2|STARM 2007-S13A1 SEQ CSTR 01/25/2037.............. . | 09/25/2016. | MBS Paydown. 313,190 313,190 285,003 287,049 (4,850) (4,850) 313,190 0 6,308 |01/25/2037....

86213B  AA  5|STR2014-1A A1 ABS 4.21 04/20/2044 . | 09/20/2016. | MBS Paydown. 4,375 4,375 4,375 4,375 0 0 4,375 (1] I 123 | 04/20/2044....

86213C AA 3| STR2015-1A A1 ABS SNR 3.75 04/20/2045. . | 09/20/2016. | MBS Paydown. 10,375 10,375 10,389 10,388 (1) (1) 10,375 0 259 | 04/20/2045....

86213C AB  1|STR2015-1A A2 ABS SNR 4.17 04/20/2045. . 109/20/2016. | MBS Paydown 26,250 26,250 26,119 26,122 7 7 26,250 (V] IO 730 | 04/20/2045....

863222 ZZ  1|STRIPES 2013 1 LIBOR + 350 4/5/2023........................ | . | 09/20/2016. | Partial Call 367,531 367,531 370,478 368,795 (1,264) (1,264) 367,531 0 9,804 | 04/05/2023

863572 LV 3|SASC 1996-4 A SEQ CSTR 09/25/2031........ocoevrrevnnns . | 09/25/2016. | MBS Paydown. 14,604 14,604 13,691 13,796 633 633 14,604 0 862 |09/25/2031....

863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/2035................... . | 09/25/2016. | MBS Paydown. LAT5739 | 475,739 315,828 363,623 2848 | s | i 42,848 | e | e 475,739 0 2,047 | 12/25/2035

863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.. . | 09/25/2016. | MBS Paydown. 240,284 240,284 203,563 (8,317) (8,317) 240,284 0 3,381 | 11/25/2035....

863579 C3 0| SARM 2005-21 6A3 SEQ SSNR FLT 11/25/203! . 1 09/25/2016. | Pass-Through Loss. 92,895 0 0 11/25/2035....

863579 SU 3| SARM2005-12 3A1 SEQ SSNR CSTR 06/25/35.. . | 09/25/2016. | MBS Paydown. 231,464 231,464 | ... 177,780 | oo 177,686 26,930 26,930 231,464 (VN R 4,155 | 06/25/2035....

863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35........... . | 09/25/2016. | MBS Paydown 148918 | s 148,918 | .occovve 112,224 | oo 110,645 | ..o T2 | i | i 1812 | s | i 148,918 0 2,936 | 07/25/2035....

863579 UL 0 [SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35........... . 109/25/2016. | Pass-Through Loss. (1,492) 0 (1,404) 1,404 1,404 07/25/2035

863579 UL 0| SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35........... . | 09/30/2016. | Book Value Adjustment 0 1,404 (1,404) (1,404) 07/25/2035....

863579 UU 0| SARM 2005-15 4A1 PT SSNR FLT 07/25/2035. . | 09/25/2016. | MBS Paydown. 366,617 366,617 319,733 12,287 | e | e 12,287 366,617 0 | v 6,127 | 07/25/2035....

863579 UU 0| SARM 2005-15 4A1 PT SSNR FLT 07/25/2035. . | 09/25/2016. | Pass-Through Loss (882) 0 0 07/25/2035....

863579 VH 8| SARM 2005-17 1A1 SEQ SSNR FLT 08/25/203! . | 09/25/2016. | MBS Paydown. 276,213 276,213 245,657 13815 | e | e 13,815 276,213 0 | v 3,566 |08/25/2035....

863579 VW 5| SARM 2005-17 5A2 SEQ SSNR CSTR 08/35................ . | 09/25/2016. | MBS Paydown. L A45973 | 445973 312,181 297,072 ....79,341 79,341 | oo | v 445973 (VN R 2,147 | 08/25/2035....

863579 XR 4| SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35........... . 1 09/25/2016. | MBS Paydown 148,483 | 148,483 | .............. 114,703 | oo 112,317 22,577 22,577 | oo | v 148,483 0 | ceead 2,714 | 09/25/2035....

863579  ZL 5| SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035............ . | 09/25/2016. | MBS Paydown. ...140,670 | ..ccocveenns 140,670 | ..ovvveenen 119,045 5,924 5,924 | oo [ s 140,670 0 | s 1,636 |10/25/2035....

863579 ZL 5| SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035............ .| 09/25/2016. | Pass-Through Loss. 746 (4,011) (4,011) 0 10/25/2035....

86358E A8 9| SAIL 2006-1 A3 SEQ FLT 01/25/2036... . | 09/25/2016. | MBS Paydown. 204,691 204,691 | ...cccceeeees 154,926 | ............. 182,890 8,076 8,076 204,691 0 846 |01/25/2036....

86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31 .| 09/25/2016. | MBS Paydown 305,189 305,189 273,550 284,992 7,203 7,203 305,189 (VN I 6,773 | 08/25/2031....

86358R XY 8| SASC 2002-AL1 A2 SEQ 3.45 02/25/32.........c.coeuvunuce. . | 09/25/2016. | MBS Paydown .. 186,598 | .o 186,598 | ...ccoovu 146,973 | .ccovvnn 156,185 | ..o 17,916 | e | i 17,916 | o | v 186,598 0 | corennst 4,186 | 02/25/2032....

86358R  XZ 5| SASC 2002-AL1 A3 SEQ 3.45 2/25/32...........cccoouvuueeen | . | 09/25/2016. | MBS Paydown 272,550 272,550 246,049 251,598 11185 | s [ 11,165 272,550 0 | e 6,190 |02/25/2032....

86358R  YB 7| SASC 2002-AL1 APO PO 02/25/2032..........cocvvvermereennne . | 09/25/2016. | MBS Paydown. 48,752 48,752 34,766 39,199 4,492 4,492 48,752 0 02/25/2032....

863590A ME 0| SASC 2003-AL1 A SEQ 3.3565 4/25/31.........cccccoo . | 09/25/2016. | MBS Paydown. 107,196 | o 107,196 93,475 96,597 7,220 7,220 | covevereeverreeeienes | v 107,196 0 | v 2,404 | 04/25/2031....

86359A MG  5|SASC 2003-AL1 APO 4/25/31 . | 09/25/2016. | MBS Paydown. 19,867 19,867 13,993 16,487 952 952 19,867 0 04/25/2031....

86359A NF 6| SASC 2003-5 A SEQ PT 6.00 08/28/2032. . 109/19/2016. | Suspense Ledger Adjustment. 0 0 | e 8,135 | 08/28/2032....

86359A WR  0[SASC 2003-AL2 A SEQ 3.3565 1/25/2031.................... | . | 09/25/2016. | MBS Paydown 650,349 650,349 564,399 585,865 16,882 | e | s 16,882 650,349 (V) I 14,473 | 01/25/2031....

86359A WT 6| SASC 2003-AL2 APO 0.00 01/25/2031..........cocvvvernvcnees . | 09/25/2016. | MBS Paydown. 96,759 96,759 75,230 83,243 (119) (119) 96,759 0 01/25/2031....

86359B  4U 2| SASC 2005-4XS 1A4A SEQ 5.33 03/25/2035................ | . | 09/25/2016. | MBS Paydown ....749,235 749,235 700,534 722,629 10T | e | e 11,011 749,235 0] e 24,215 |03/25/2035....

86359B LE 9| SARM 2004-2 4A1 SEQ CSTR 03/25/34.............cccveveeen. | . | 09/25/2016. | MBS Paydown 89,953 89,953 86,692 86,897 757 757 89,953 0 | s 1,792 | 03/25/2034....

86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34 . | 09/25/2016. | MBS Paydown 115,098 | e 115,008 | .ovvvv 96,970 | .covrvvenenn 109,455 6,334 6,334 | oo | e 115,098 0 | vt 4,186 | 05/25/2034....

86359F AB 8| SASC 2006-S2 A2 SEQ 5.50 6/25/36 . | 09/25/2016. | MBS Paydown. 29,032 29,032 22,572 4,459 8,778 8,778 29,032 0 648 | 06/25/2036....

86359L NA 3| SAMI2005-AR6 2A1 SEQ SSNR FLT 09/25/45. . | 09/25/2016. | MBS Paydown. 89,986 89,986 63,334 64,127 (22,291) (22,291) 89,986 LU IO 432 | 09/25/2045....

86359Y AG 6| SASC 2006-BC1 A5 SEQ FLT 03/25/2036..................... . | 09/25/2016. | MBS Paydown. 319,451 319,451 226,810 256,174 28,795 28,795 319,451 0 | s 1,276 |03/25/2036....

86360B AG 3 |SARM 2006-4 4A1 PT SSNR FLT 05/25/2036............... . | 09/25/2016. | MBS Paydown. 18,424 18,424 14,652 (11,281) [ s .(11,231) 18,424 0 52 | 05/25/2036.... | 1Z...........

86360B AG 3| SARM 2006-4 4A1 PT SSNR FLT 05/25/2036............... . 1 09/25/2016. | Pass-Through Loss. 10 0 0 05/25/2036.... | 1Z...........

86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036. .| 09/25/2016. | MBS Paydown 45,821 45,821 37,216 36,698 103 103 45,821 (V) R 1,043 | 05/25/2036....

86360B AJ 7| SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036. .| 09/25/2016. | Pass-Through Loss. 24,911 0 0 05/25/2036....
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863619 AB 8| SASC 2007-OSI A2 SEQ FLT 06/25/2037..............cceeee .| 09/25/2016. | MBS Paydown 362,701 362,701 342,752 355,148 2,452 2,452 362,701 (V1 I, 1,355 | 06/25/2037.... | 1FM........
86365D AC 3| SASC 2007-BC4 A3 SEQ SSNR FLT 11/25/2037.......... | . | 09/25/2016. | MBS Paydown. ...109,884 | .o 109,884 | ..covvvi 101,094 | .coovvee 109,884 (VI [OOPOPTRRRPOR EVPRN 109,884 0 522 |11/25/2037.... | 1FM........
86909# AA  5|SUSQUEHANNA CTL 5.73 12/23/2036........................ |. | 09/23/2016. | Paydown 15,911 15,911 15,911 15,911 0 15,911 0 608 | 12/23/2036.... [ 1.............
87155M  AA 9| SYMP 2007-5A A1 CLO FLT 01/15/2024....................... | . | 07/15/2016. | MBS Paydown. 18,826 | 718,826 703,326 713,155 (2,424) (2,424) 718,826 0 6,964 |01/15/2024....
87265V AB 4| T-MOBILE USA INC TL B 1L 11/03/2022 . | 09/30/2016. | Paydown 14,000 14,000 13,995 13,999 1 1 14,000 0 373 | 11/03/2022.
87305N AW 8| TTX CO A2 5.503 01/02/2022. . | 07/02/2016. | Sinking Fund Redemption 509 509 509 509 0 509 0 30 |01/02/2022.
87407P  AA 8| TAL 2013-1A A ABS SNR 2.83 02/22/2038. . 109/20/2016. | MBS Paydown ....655,000 655,000 648,824 530,099 475 475 655,000 0| e 11,133 | 02/22/2038....
87407P  AE  0|TAL 2013-2A A ABS 3.55 11/20/2038............coommmvvrvernens . | 09/20/2016. | MBS Paydown. 300,000 300,000 298,405 | ............ 162,445 51 51 300,000 (V) R 4,649 | 11/20/2038....
87407P  AJ 9| TAL2014-1A A ABS SNR 3.51 02/22/2039..........cccvveunne . | 09/20/2016. | MBS Paydown. 250,000 250,000 245468 | ..o 125,000 4,628 4,628 250,000 0 | e 4,378 |02/22/2039....
87407P AP 5| TAL 2014-2A A2 ABS SEQ SNR 3.33 05/20/39............. . | 09/20/2016. | MBS Paydown. 73,586 73,586 73,454 68,211 4 4 73,586 0 | e 1,529 |05/20/2039....
87407P AR 1| TAL 2014-3A A ABS SNR 3.27 11/21/2039. . | 09/20/2016. | MBS Paydown. ..150,000 | i 150,000 | ..ocovvvnneee 149,949 | ..ccooienens 149,954 6 B | s | i 150,000 0 3,270 | 11/21/2039....
87819# AA 2| TD BKMIAMICTL 3.79 1/15/2038. . | 09/15/2016. | Paydown 22,168 22,168 22,168 22,168 0 22,168 0 560 |01/15/2038..
878742 AY 1| TECKRESOURCES LTD 3.75 02/01/2023, 11 09/21/2016. | GOLDMAN SACHS. 3,933,750 | ..........4,450,000 | .......... 4,052,246 | ..........4,138,822 27,591 27,891 | i | v 4,166,413 (232,663) (232,663) | ....... 178,102 | 02/01/2023....
878742 AY 1| TECKRESOURCES LTD 3.75 02/01/2023...........ccoccecc. 1 {09/28/2016. | MORGAN STANLEY. 6,348,000 6,900,000 | ...........6,208,217 | ...........6,339,536 50,648 50,648 6,390,185 crirenennn(42,185) | ... (42,185) | .. 273,017 | 02/01/2023....
878744 AA 9| TECK RESOURCES 3.00 03/01/2019..........cvvveerrrern | | 09/29/2016. | GOLDMAN SACHS 562,175 565,000 | ..oorvrreens 444,938 | ..ooornnnn 450,308 24,160 24,160 | oo [ e 474,468 87,707 87,707 03/01/2019....
878888 ZZ  2|TECH FUNDING LLC 2013 TL 3.483 2/25/2018............ . | 08/25/2016. | Paydown 632,720 632,720 609,209 618,667 632,720 0 02/15/2018....
881561 LE 2| TMTS 2004-11HE A SEQ FLT 10/25/2035.... . | 09/25/2016. | MBS Paydown. 112,028 112,028 89,763 96,167 [ ..cvoverercrrrerinenns | v TE087 | e | e TH067 | s | v 112,028 0 10/25/2035....
881561 LR 3| TMTS 2004-19HE A1 SEQ FLT 10/25/203 .| 09/25/2016. | MBS Paydown 94,581 94,581 69,635 76,578 94,581 0 10/25/2034....
881561 XJ 8| TMTS 2005-14HE AF2 SEQ STP 8/25/2036.. . | 09/25/2016. | MBS Paydown. 88,639 88,639 85,980 87,676 88,639 0 08/25/2036....
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......... | . | 09/25/2016. | MBS Paydown. 279,394 279,3%4 238,516 279,394 0 01/25/2038....
88156E AB 2| TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......... | . [ 09/25/2016. | Pass-Through Loss. (199) 0 0 01/25/2038....
88156P  AY 7| TMTS 2006-7 2A2 SEQ FLT 08/25/2037...........cccceveven. . | 09/25/2016. | MBS Paydown. ....686,280 686,280 528,435 605,975 53,472 53,472 686,280 (0 [ 2,748 | 08/25/2037....
88157V AB 3| TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038................ . | 09/25/2016. | MBS Paydown. 112,966 | s 112,966 68,868 35,591 35,591 [ oo [ i 112,966 0 614 |08/25/2038....
88314R  AA 4| TMCL 2013-1A A ABS SEQ 3.9 09/20/2038.. R| 09/20/2016. | MBS Paydown. ...106,250 | oo 106,250 | ............ 105,706 | .............. 105,817 68 B8 | oo [ e 106,250 (U [ 2,762 |09/20/2038....
88314R  AC  0|TMCL 2014-1A A ABS SNR 3.27 10/20/2039 R|09/20/2016. | MBS Paydown 502,500 502,500 399,133 719 719 502,500 0 9,838 | 10/20/2039....
885220 DX 8| TMST 2003-4 M1 MEZ FLT 09/25/2043............ccoceuures . | 09/25/2016. | MBS Paydown 22 102,631 | s 102,631 86,670 (4,371) (4,371) [ covvereneiiericnei | v 102,631 0 | e 774 | 09/25/2043....
885220 GK 3 |TMST 2004-4 5A SEQ CSTR 12/25/2044..................... . | 09/25/2016. | MBS Paydown. 38,192 38,192 33,911 (11,210) [ s ...(11,210) 38,192 0 658 | 12/25/2044....
88522R  AB 0| TMST 2006-5 A2 SEQ FLT 10/25/46...........ccocerevrrerrens . | 09/25/2016. | MBS Paydown. 46,583 46,583 31,470 27,035 27,035 46,583 (U P 1,609 |10/25/2046....
88522R  AB 0| TMST 2006-5 A2 SEQ FLT 10/25/46..............cccoevvruuunere . 109/25/2016. | Pass-Through Loss. 53,290 0 0 10/25/2046....
89054X AB 1 |TOPAZ SOLAR FARM 4.875 09/30/2039...... . | 09/30/2016. | Sinking Fund Redemption 187,180 | e 157,180 | covvveveren 157,180 | woooveverenen 157,180 0 [ oo | s 157,180 09/30/2039....
89412W  AA 2| TRAP 2004-7A A1 CDO SSNR FLT 01/25/2035. . | 07/25/2016. | MBS Paydown 50,844 50,844 39,913 41,855 7,598 7,598 50,844 01/25/2035....
89655Y  AA  4|TRL 2009-1A AABS 6.657 11/16/2039..............cccc........ .| 09/16/2016. | MBS Paydown. L A931 | 11,931 | o 114,380 | woovvevevee 114,032 (200) (PU0) ) [ [ 111,931 11/16/2039....
89656C AA 1| TRL2010-1A AABS 5.194 10/16/2040.........cccccvverevvenees . | 09/16/2016. | MBS Paydown. LA24273 | 124273 | o 129,896 | ..ccovveneen 129,007 (1,165) (LG5 (O I 124,273 10/16/2040....
89656F AA 4| TRL2012-1A A1 ABS 2.266 01/15/43............ccoovrvvrrenns . | 09/15/2016. | MBS Paydown. 35,518 35,518 34,322 23 23 35,518 01/15/2043....
89690E AA  5|TRMF 2011-1A ATA ABS 4.37 07/15/41....................... | . | 09/15/2016. | MBS Paydown 206,247 206,247 206,247 206,247 0 206,247 07/15/2041....
89690E AD 9| TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44 . 109/15/2016. | MBS Paydown ..148,374 cervrneneen(13,114) | wn(13,114) [ | i 149,174 04/15/2044....
902691 AD 6| UGI UTILITIES B 5.753 09/30/2016... . | 09/30/2016. | Maturity. 5,000,000 (17) (17) 5,000,000 09/30/2016....
90272 AA 0| UNITED HEALTH CARE CTL 3.50 5/15/2033. . | 09/15/2016. | Paydown 36,282 0 36,282 05/15/2033....
902752 AA 2|UIRC-GSAVLLC 2015-A 4.71 12/05/2035.................... . | 09/05/2016. | Sinking Fund Redemption 95,501 95,501 95,501 0) (0) 95,501 12/05/2035.... | 1.............
902753 AA 0| UIRC-GSA IV LLC 5.00 12/05/2034..............cccvvvrvrrvrenes . | 09/05/2016. | Sinking Fund Redemption 74,861 74,861 74,861 74,861 0 74,861 12/05/2034.... [ 1..coovvveeees
902756  AA 3| UIRC-GSA Il LLC 5.36 12/05/33.........cocoovvreerrirerininins . | 09/05/2016. | Paydown 278,329 278,329 278,329 278,329 0 278,329 12/05/2033.... [ 1.cvvrenee
903320  AE 3| US AIRWAYS PASS-THR 991A 8.36 01/20/19 .| 07/20/2016. | Sinking Fund Redemption.............cccc.. | vevvvevvvvvvvvvvvcvcvcvcncinens | v 165,858 | ............. 155,858 | .............. 159,365 | ..oovovvverens 155,858 0 [ oo | v 155,858 01/20/2019....
90342B  AA 1| USCAP 3A A1 CDO SSNRFLT 12/01/2035.. 09/01/2016. | MBS Paydown 612,748 04,549 729,462 12/01/2035....
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90343K AN 2[USSILICA CO TL B LIBOR+300 7/22/2020................... . | 09/30/2016. | Paydown 3,046 3,046 2,848 2,875 26 26 3,046 0 93 |07/23/2020....
907833  AE 7| UNION PACIFIC RR 6.7 02/23/19.......ccccvvverrerrrerirrerines . | 08/23/2016. | Sinking Fund Redemption 83,013 83,013 79,913 82,371 298 298 83,013 0 5,562 | 02/23/2019....
90783T  AA 8| UNP CO 2004 TRST 04-15.404 07/02/2025................. .| 07/02/2016. | Sinking Fund Redemption e (13123 [ v coereennnn(13,123) 0 07/02/2025.
90783X  AA 9| UNION PACIFIC RR 6.176 01/02/31........crevrrerrerrrirrens . | 07/02/2016. | Sinking Fund Redemption cerireeneenn 103,617 | 103,617 | oo 103,617 | oo 103,603 1 T s | e 103,617 0 01/02/2031....
909287  AA 2| UAL 2007 PT TRUST 6.636 07/02/22.... . | 07/02/2016. | Sinking Fund Redemption 82,933 236 236 85,340 0 07/02/20;
909319 AA 3 |UNITED AR 2013-1 A 4.30 08/15/2025. . | 08/15/2016. | Sinking Fund Redemption 74,409 0 174,409 0 08/15/2025....
90932Q AA 4| UNITED AIR 2014-2 A 3.75 09/03/2026. . 109/03/2016. | Sinking Fund Redemption 14,322 0 114,322 0 09/03/2026....
91159H  HN 3 |USBANCORPV 2.375 07/22/2026............c.cceooeeeeccccc. | . | 07/29/2016. | GOLDMAN SACHS! 999,550 | ...........1,000,000 992,680 20 20 992,700 6,850 6,850 07/22/2026....
91845# AA 2| VERIZON CTL 3.812 05/15/2035..........cocoomrerevmrrerirnnns . | 09/15/2016. | Paydown 57,536 57,536 57,536 57,536 0 57,536 0 | cveres 1,463 |05/15/2035.... | 2.............
92258N  AB  1[VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46.............. . | 09/25/2016. | MBS Paydown. 244,815 244815 244815 (116) (116) 244815 0 3,007 | 04/25/2046....
92765Y AA 5| VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023. R| 07/23/2016. | Sinking Fund Redemption............ccccce. | coveverevrevcveermenvernees | vererrennceeni892,767 | e 492,767 | oo 492,767 | e 492,767 0 .492,767 0] e 18,479 | 10/23/2023....
929227 4T 0 WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033, . | 09/25/2016. | MBS Paydown. (69) (69) 15,093 0 2,370 | 06/25/2033....
92922F 3N 6| WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35 .| 09/25/2016. | MBS Paydown 12 12 ..463,590 (VN I 5,494 | 10/25/2035....
92922F 7C 6| WAMU 2005-AR16 2A1 SEQ SSNR FLT 12/25/35........ | . | 09/25/2016. | MBS Paydown. (1,918) (1,918) 5,234 0 11 [12/25/2035....
92922F  7C 6| WAMU 2005-AR16 2A1 SEQ SSNR FLT 12/25/35........ | . | 09/25/2016. | Pass-Through Loss (6) 0 0 12/25/2035.
92922F  J5 8| WAMU 2005-AR6 2A1C SEQ SSUP FLT 04/25/45........ | . | 09/25/2016. | MBS Paydown. 667,614 667,614 555,163 e 4,028 | i [ 44,028 667,614 0 04/25/2045....
92925C CC 4| WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46.. . | 09/25/2016. | MBS Paydown. 26,619 26,619 21,495 18,901 (4,063) (4,063) 26,619 0 01/25/2046....
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/3 .| 09/25/2016. | MBS Paydown 324,254 324,254 288,015 47,841 (2,306) (2,306) 324,254 0 02/25/2037...
92925V AF 7| WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/3 . |. | 09/25/2016. | Pass-Through Loss 58,883 0 0 02/25/2037....
92935) BA  2|WFRBS 2011-C2 A3 SEQ SSNR 4.498 2/15/44............ .| 09/15/2016. | MBS Paydown 231,374 231,374 233,683 231,172 (188) (188) 231,374 0 6,911 | 02/15/2044....
92937W  AA 2| WCP ISSUER LLC 3.819 08/15/2020..........ccocevvreerruunee . 109/15/2016. | Sinking Fund Redemption 26,526 26,526 26,526 26,526 0 26,526 0 675 |08/15/2020....
92990G AG 8| WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.......... | . | 09/25/2016. | MBS Paydown. 804,429 804,429 599,289 20,868 20,868 804,429 0| e 10,531 | 05/25/2037....
92990G AG 8| WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.......... | . | 09/25/2016. | Pass-Through Loss. 9,825 0 (29,344) 29,344 29,344 05/25/2037...
92990G  AG 8| WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.. . | 09/30/2016. | Book Value Adj 0 29,344 (29,344) (29,344) 05/25/2037.....
92990G  AJ 2| WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37.. . | 09/25/2016. | MBS Paydown. v 139,938 | 139,938 | oo 124,737 (5,287) [(72570 1 N ISV 139,938 0 2,055 |05/25/2037....
92990G  AJ 2| WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37.......... | . [ 09/25/2016. | Pass-Through Loss. 13,365 0 0 05/25/2037....
933636  AA 0| WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37.......... | . | 09/25/2016. | MBS Paydown. 21,827 21,827 18,989 (3,171) (3,171) 21,827 0 42 | 04/25/2037....
933636 AA 0 WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37.......... | . | 09/25/2016. | Pass-Through Loss. 13 12 0 13 (13) (13) 04/25/2037...
933636 AL 6 WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36....... | . | 08/25/2016. | Pass-Through Loss. (1,862) 0 (1,647) 1,647 1,647 11/25/2036....
933636 AL 6| WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36 .| 09/25/2016. | MBS Paydown 92,165 92,165 82,814 (21,608) (21,608) 92,165 (V1 I 1,161 | 11/25/2036....
933636 AL 6| WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/3 . |. 109/30/2016. | Book Value Adj 0 1,647 (1,647) (1,647) 11/25/2036....
939336 QT 3| WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18.........cccoemr. . | 09/25/2016. | MBS Paydown. 7,767 7,767 7573 7,720 28 28 7,767 0 242 | 03/25/2018....
939336  TX  1|WAMMS 2003-MS7 P PO 3/25/2033..........cccoeuvvererennnen | . | 09/25/2016. | MBS Paydown. 1,517 1,517 971 308 1,830 1,830 1,517 0 03/25/2033....
939336 X9 9| WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045........ | . | 09/25/2016. | MBS Paydown. e 467,404 | 467,404 | .............. 412,484 cevrrereeen TLA16 | s [ e 1416 | o | v 467,404 0 | v 3,608 |01/25/2045....
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.................. . | 09/25/2016. | MBS Paydown. 15,027 15,027 11,871 6,868 330 330 15,027 (VN R 110 | 07/25/2036....
93934N AR 6 [ WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. . | 09/25/2016. | Pass-Through Loss. 6,929 5474 0 0 07/25/2036....
9497EU  AD 9| WFHET 2006-1 A4 SEQ FLT 05/25/2036.. .| 09/25/2016. | MBS Paydown coreerennnnn 183,250 | ... 183,250 | ............ 154,388 76,311 5472 5472 ..183,250 0 821 | 05/25/2036....
94980G  AH 4| WFHET 2004-2 Al7 SEQ 5.0 5/25/2034. . | 09/25/2016. | MBS Paydown. 655,562 655,562 615,580 651,352 4,320 4,320 655,562 0| e 21,862 |05/25/2034....
94980G AR 2| WFHET 2004-2 M4 MEZ FLT 5/25/2034..............cccooeee.. . | 09/25/2016. | MBS Paydown. 72,929 72,929 50,321 51,787 9,292 9,292 72,929 [\ I 1,152 | 10/25/2034....
94980M  AE 8| WFMBS 2004-P B1 MEZ NAS FLT 09/25/2034............. . | 09/25/2016. | MBS Paydown. 396,253 396,253 381,394 JUUSOOOROOOO (<111 T VR IO 16,668 396,253 (N R 4,489 | 09/25/2034....
94981S AN 4 [WFMBS 2005-16 A10 PAC 5.75 1/25/2036................... . | 08/25/2016. | MBS Paydown 75,234 75,234 75,901 68,896 (1,535) (1,535) 75,234 0 | v 2,754 | 01/25/2036....
94981S AN 4 WFMBS 2005-16 A10 PAC 5.75 1/25/2036 . | 08/25/2016. | Pass-Through Loss 7,227 7,291 0 0 01/25/2036....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037. . | 09/25/2016. | MBS Paydown. 73,459 73,459 79,153 27,733 (2,217) (2,217) 73,459 0 07/25/2037.....
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949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037............ccoccocee . | 09/25/2016. | Pass-Through Loss 8,468 9,124 0 2,254 (2,254) (2,254) 07/25/2037....
949837 BQ 0| WFMBS 2007-10 1A39 PT INV 7/25/2037.........ccccooneres . 109/30/2016. | Book Value Adj 0 (2,254) 2,254 2,254 07/25/2037....
94983K  AE 9| WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36............ . | 09/25/2016. | MBS Paydown. 101,386 | oo 101,386 77,560 82,013 FESRORORONY I 4711 T R IS 17,455 | s | i 101,386 (V) R 1,900 | 03/25/2036....
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036............ccorerrrerernnns . | 09/25/2016. | MBS Paydown. 16,587 16,587 9,456 5438 9,493 9,493 16,587 0 03/25/2036....
94983Q AN 6| WFMBS 2006-3 APO PO 3/25/2036. . | 09/25/2016. | Pass-Through Loss. 38 0 0 03/25/2036
949837 AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/3f . | 09/25/2016. | MBS Paydown. 288,281 288,281 255,489 252,942 24,021 24,021 288,281 0 5,928 | 03/25/2036....
94984D AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36. . | 09/25/2016. | MBS Paydown 216,034 216,034 | .cocvveneee 199,977 3,729 3,729 216,034 0 | v 3,115 | 09/25/2036....
94984D AC 8| WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36........ . | 09/25/2016. | Pass-Through Loss (93) 29 0 (95) 95 95 09/25/2036....
94984L  AA 4| WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36........ | . | 09/25/2016. | MBS Paydown. AMABT | 441437 | 417,020 (7,911) (7911) [ oo | v 441,437 0 6,318 | 10/25/2036....
94984L  AA 4| WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36........ | . | 09/25/2016. | Pass-Through Loss. 2,359 0 0 10/25/2036.
94986L AJ 3| WFMBS 2007-16 1APO PO 12/28/2037................ . | 09/25/2016. | MBS Paydown. 62,552 62,552 50,237 47,300 e 13,351 [ [ 13,351 62,552 0 12/28/2037....
94986M  AA 0| WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/3 . | 09/25/2016. | MBS Paydown. 88,396 88,396 88,894 88,319 (219) (219) 88,396 0 3,925 | 01/25/2038....
949893 AC  5|WELLS OP PART I1 5.875 04/01/2018 . | 09/02/2016. | Make Whole Call..............cocwwvevevvvirinnns [ rorevererererevivsvesenesssenns | v 2,143,365 | ...........2,000,000 | ........... 1,985,900 | ..........1,994,812 5,188 5,188 2,000,000 | ...oooovevevvviveieiiiinns | v 143,365 | ............ 143,365 | ...... 108,035 | 04/01/2018....
95058X AB 4 [WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45.............. . 109/15/2016. | MBS Paydown 42,500 42,500 42,500 42,500 0 42,500 0 | cvees 1,301 |06/15/2045....
95058X AC 2| WEN 2015-1A A23 ABS SEQ SNR 4.497 06/45............ . | 09/15/2016. | MBS Paydown. 41,250 41,250 41,189 41,192 4 4 41,250 0 | s 1,391 | 06/15/2045....
95259# AA 2| WALGREEN CO-W DUNDE IL 6.69 12/15/18................ | . | 09/15/2016. | Paydown 51,420 55,434 52,882 (352) (352) 51,420 0 2,294 | 12/15/2018....
95810D AD 3| WESTERN DIGITAL TL B 1L L+550 03/30/2023... . | 08/17/2016. | Consent Fee 0 60,000 0 03/30/2023....
958100 AD 3 |WESTERN DIGITAL TL B 1L L+550 03/30/202: .| 08/17/2016. | Private Placement 6,000,000 5,820,000 5,188 5,188 5,777,188 222,812 222,812 03/30/2023....
95810D AD 3 |WESTERN DIGITAL TL B 1L L+550 03/30/2023.... . | 08/17/2016. | Paydown vt 1,500,000 | ...........1,455,000 57,000 57,000 <orenee. 1,500,000 0 03/30/2023....
958100  AF 8 |WESTERN DIGITAL TL B 1L L+375 04/29/2023........... | . | 09/30/2016. | Paydown 16,875 16,875 0 16,875 0 04/29/2023....
96032V AB 7 [WESTR2013-1A B ABS MEZ 3.75 08/20/2025............. . 109/20/2016. | MBS Paydown 71,932 71,932 71,932 0 71,932 0 08/20/2025....
96032X AA 5| WESTR 2014-1A A ABS SSNRPT 2.1512/26............. . | 09/20/2016. | MBS Paydown. ..469,962 | ............. 469,962 | .............. 468,163 | .............. 467,486 286 286 | oo | e 469,962 0 12/20/2026....
96033C AA  0|WESTR 2016-1A A ABS SSNR 3.50 12/20/2028........... . | 09/20/2016. | MBS Paydown. 15,959 | L 715,959 713,386 131 131 715,959 0 12/20/2028....
96033C AB 8| WESTR 2016-1A B ABS MEZ 4.50 12/20/2028. . | 09/20/2016. | MBS Paydown. ...440,590 | .............. 440,590 | .............. 437,785 136 136 | v | i 440,590 0 5,295 | 12/20/2028....
96033L AA 0| WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28. . | 09/20/2016. | MBS Paydown. 629,055 629,055 628,219 628,208 158 158 629,055 0| s 13,456 | 07/20/2028....
96928 CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6/15/2033............. |. | 09/15/2016. | Paydown 25,813 25,813 25,813 25,813 0 25,813 0 | cveres 1,147 |06/15/2033.... | 2.............
96928 CR 6| WALGREEN-CHICAGO 6.66 5/15/2034........................ . | 09/15/2016. | Paydown 31,605 31,605 31,605 31,605 0 31,605 0 | e 1,404 |05/15/2034.... | 2.............
96928* CU 9| LOWES WM BLAIR PASS 5.90 02/15/2029.............coeen. . | 09/15/2016. | Paydown . 133534 | 133,534 | v 134,792 | s 134,454 (67) ((C70 ) [OOSR I 133,534 0 5,254 | 02/15/2029.... | 1.vvveeenns
96928* CX 3 |HD WM BLAIR SER 2010-A 6.19 1/15/2035.................. . | 09/15/2016. | Paydown 50,271 50,271 50,777 50,686 (16) (16) 50,271 0 2,075 | 01/15/2035.... | 1..ocovvvenee
96928* DA 2| VET AFFAIR HENDERSON NV 5.37 8/15/2031 .| 09/15/2016. | Paydown 142,187 (68) (68) ..141,040 0 5,051 |08/15/2031....
96928* DE 4 [KOHL'S CORP CTL 5.80 1/25/2029............... . | 09/25/2016. | Paydown , g 98,906 (105) (105) ..197,537 0 | cvens 7,641 | 01/25/2029....
96928* DJ 3| FRANKLIN COUNTY OH 5.25 9/15/2031...........ccccvveeeee. | . | 09/15/2016. | Paydown 46,662 46,662 46,662 46,662 0 46,662 (V) RS 1,634 | 09/15/2031.... | 1............
96928* DZ  7|BANK OF AMERICA 2011-D 5.60 10/15/2029............... | . | 09/15/2016. | Paydown 96,817 96,817 97,707 97,499 (43) (43) 96,817 0 3,616 | 10/15/2029.... | 1.vvvevenne
96928* EN 3| VET AFFAIRS MANSFIELD OH 4.16 2/15/2034............ | . | 09/15/2016. | Paydown 87,429 87,429 88,370 88,180 (40) (40) 87,429 0 | v 2,425 | 02/15/2034.... [1.............
96928* EZ 6| VHACTL SERIES 2012-1 5.04 9/15/2033...................... . | 09/15/2016. | Paydown 51,926 51,926 51,926 51,926 0 51,926 0 | s 1,745 | 09/15/2033.... | 2.............
96928* FH  5[LAFARGE CTL SER 2013-D 6.17 4/15/2025... . 109/15/2016. | Paydown 175,256 | s 175,256 | ..ovvvveeee 175,256 | ..covvveneee 175,256 LV [OOPOPRPTRPOR VPN 175,256 0 | creens 7,229 | 04/15/2025....
96928* FK 8| CAHIGHWAY PATROL CTL F 5.93 11/15/2032 .| 09/15/2016. | Paydown 57,913 57,913 57,913 57,913 0 57,913 0 2,290 |11/15/2032..
96928* FQ 5| GSA PORTLAND OR CTL 4.01 9/15/2033. . | 09/15/2016. | Paydown 91,511 91,511 91,511 91,511 0 91,511 0 | cead 2,447 | 09/15/2033....
96928* FV  4|BCBS OF NC CTL 4.09% 09/15/2044.................cccc...... | . | 09/15/2016. | Paydown 45,842 45,842 45,842 45,842 0 45,842 0 | s 1,250 |09/15/2044.... | 1.............
96928* FX 0| SUMMIT COUNTY 4.01% 02/15/2036.............ccc00eeeecccc . | 09/15/2016. | Paydown 2168927 | oo 168,927 | covvvvveve 168,927 | ..oovvvevenen 168,927 0 [ cooveveverereverenenenenes | s 168,927 (N R 4,517 |02/15/2036.... | 1......coveeee
96928 FY 8 |WAGS (FAIRBANKS, AK) CTL 4.51 01/15/2035............ . 109/15/2016. | Paydown 62,330 62,330 62,330 62,330 0 62,330 0 | s 1,875 [01/15/2035.... | 2FE........
96928@ AA 3| SOUTH CAROLINA CTL 4.00 6/15/2023....................... | . | 09/15/2016. | Paydown .. 145,084 | .o 145,084 | .oooooeveee 145,084 | .......oocoen. 145,084 0 [ oo | v 145,084 0 3,870 | 06/15/2023.... | 1.............
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96930@ AA 9| WAGS (FRANKLIN NJ) CTL 4.37 08/15/2035................ | . | 09/15/2016. | Paydown 48,776 48,776 48,776 48,776 0 48,776 (N R 1,421 | 08/15/2035....
969457 BW 9| WILLIAMS COS INC 4.55 06/24/2024..............cocvvmurunne . 107/19/2016. | GOLDMAN SACHS rerenernn.5,396,875 ....5,500,000 | ...........5,485,590 | ...........5,487,382 691 691 corenn.D,488,073 (91,198) (91,198) | ....... 134,857 | 06/24/2024....
97358F  AB 6| WINDSOR FINANCING TL B L+500 12/5/2017............. | . | 09/30/2016. | Paydown 32,054 32,054 31,732 31,915 138 138 32,054 (V) R 1,539 | 12/05/2017....
97652P AL 5| WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044............... . | 09/20/2016. | MBS Paydown. 848,784 848,784 843,479 843,345 3421 3,421 848,784 0| e 19,264 | 06/20/2044....
C9413P AP 8| VALEANT PHARMA TL BE1 1L 08/05/2020.. 08/23/2016. | Consent Fee. 6,789 0 6,789 0 08/05/2020.
C9413P AT 0| VALEANT PHARMA TL A3 L+325 10/20/201 08/05/2016. | Paydown ...196,613 ..196,613 ..190,223 6,390 6,390 ..196,613 0 1,259 |10/20/2018....
C9413P AT 0| VALEANT PHARMA TL A3 L+325 10/20/2018.. . 08/08/2016. | Consent Fee. 6,611 0 6,611 0 10/20/2018....
C9413P AT 0| VALEANT PHARMA TL A3 L+325 10/20/2018............... | B| 08/09/2016. | BARCLAYS CAPITAL 2,637,869 2,644,480 2,558,534 31,259 31,259 2,583,182 54,687 54,687 | ......... 35,141 | 10/20/2018....
GO0014F  AB  9|AABS 2013-1 A ABS SNR 4.875 01/15/2038................. F|09/15/2016. | MBS Paydown. 316,350 316,350 315,850 504 504 316,350 0 2,364 | 01/15/2038....
G0620B  AB 4| ATLSS 2014-1 A ABS SNR 4.875 12/15/2039............... E| 09/15/2016. | MBS Paydown. ceverrennen 167,000 | e 157,000 | ..ovvveennen 157,000 | oo 157,000 (VN SRR ISV 157,000 ([ [ 5,102 |12/15/2039....
G3163H AC 6 |C&J ENERGY TL B1 LIBOR + 550 03/19/2020. E| 08/31/2016. | Private Placement............ccccvveeverreinns [ ormvrvevmrmereveenresieens | wereerenes 5,788,125 ...1,717,500 6,637,050 6,763,081 30,309 | ..o 1,543,197 | ........ (1,512,889) 5,247,900 | ..o | i 540,225 | .......... 540,225 | ........ 89,197 |03/19/2020....
G3600K AB 2| FLOATEL INTL TL B LIBOR+500 06/13/2020. .| F| 09/30/2016. | Paydown 8,312 8,312 6,469 3,641 0 8,312 0 379 |06/13/2020.
Q3930A  AC 2| FMG TL LIBOR + 275 6/30/2019.................. . | F109/16/2016. | PaydOown........cccccccveveveveveveveveviscsisisiniie | wovevsrsrsnsssssssssssssssssnss | s 1,288,641 | .........1,288,641 | .......... 1,150,137 | .. d,170,540 [ oo v 112,940 | o | v, 112,940 | oo | oo, 1,288,641 0 [ e 40,912 | 06/30/2019....
3899999. Total Bonds - Industrial @nd MISCEIIANEOUS............vuuuiuuiiiiiiiieiiie itttk bbb bbbt niinns | nseed 686,263,520 | .......692,455,361 | ....... 658,885,732 | .......607,039,172 3,321 | ........7,939,749 ...5,448487 | ......2,494 583 | ..o 0 | .....679,993,237 0 6,270,283 6,270,283 | ..21,051,669 XXX
Bonds - Hybrid Securities
05518T 20 9| BAC CAP TR VIII SER Z 6.00 08/25/2035........ccccoveeenns | . l 08/15/2016. | Call s 147,500 533,139 546,838 200,662 200,662 747,500 0 32,392 | 08/25/2035.... | 3FE........
4899999. Total Bonds - Hybrid Securitie: 0 533,139 546,838 0 200,662 0 200,662 0 747,500 0 0 0 32,392 XXX XXX
8399997. Total Bonds - Part 4. 712,741,014 718,185,354 685,278,586 631,717,914 ,115,920 670,754 706,470,731 .6,270,283 6,270,283 | ..21,848,825 XXX XXX
8399999, TOAI BOMAS. ... rveeriesriesiseriisse et es bbbk Sh4b e bRk b bk bbb bbbttt | enieas 712,741,014 | .......718,185,354 | ....... 685,278,586 ,115,920 ,670,754 .......106,470,731 0 6,270,283 6,270,283 | ..21,848,825 XXX XXX
Preferred Stocks - Industrial and Mi:
045488  ZZ 9| ASSURERXHEALTH INC 8.00% D......cocoovervuncrirnrriancns . | 08/31/2016. | Private Placement.............ccccoeveivennns | o 1,076,517.000 | ......... 10,807,861 | ..ocvoouereerirriis revenennn 1,632,506 ....7,632,506 0 cirereenn 1,632,506 [ i ...3,175,356 23,175,356 | oo XXX P4AZ.....
404280 AS 8| HSBC HOLDINGS 6.375 (COCO).......coovvumrurrerirsnrenens . 1 07/01/2016. | CS FIRST BOSTON 0 (1] 92,083 XXX P2LFE.
8499999. Total Preferred Stocks - Industrial and Miscellaneou: XXX s 7,632,506 ....7,632,506 0 0 0 0 0 [ 7,832,506 | .0 [ i 3,175,356 ...3,175,356 | ... 92,083 XXX XXX
8999997. Total Preferred Stocks - Part 4 XXX 0 0 0 0 0 ..3,175,356 .92,083 XXX XXX
8999999. Total Preferred Stocks XXX 0 0 0 0 0 ..3,175,356 .92,083 XXX XXX
Common Stocks - Industrial and Miscell
001747  AE 4 [AMMC CLO 2012-11A SUB 0 10/30/23..........ccoocvivuvnnene R| 08/31/2016. | Distribution of Funds. 1,170 XXX 0 1,170 0 XXX U
001748  AD 4 |AMMC 2014-14A SUB 0 07/27/26..........cooormvevveerrerrinnns R| 07/31/2016. | Distribution of Funds. L A79177 XXX LU [P RROR N 179,177 0 XXX Ui
001752 AE 4 |AMMC CLO 2012-10A SUB 04/11/22.............c.ccouueeneee. | R 07/31/2016. | Distribution of Funds. 63,973 XXX 0 63,973 0 XXX U
00175N.  AC 2 |AMMC CLO 2014-15A SUB 0 12/09/26. R| 09/30/2016. | Distribution of Funds 43,413 XXX 0 43,413 0 XXX
00176B  AF 0| AMMC CLO 2013-13A SUB 0 01/24/26. R| 07/31/2016. | Distribution of Funds 253,438 XXX 0 253,438 0 XXX
00176E  AE 7 |AMMC CLO 2013-12A SUB 0 05/10/25..........c.ccc0eoeoerc R| 08/31/2016. | Distribution of Funds 293,545 XXX 0 293,545 0 XXX (U
00176K  AC 7| AMMC CLO 2014-15A SUB 0 12/09/26............cccrvvnevene R| 07/31/2016. | Distribution of Funds. 208,799 XXX 0 208,799 0 XXX U
00176M  AC 3| AMMC 2015-17A SUB 0 11/15/27 ... R| 08/31/2016. | Distribution of Funds. 331,196 XXX 0 331,196 0 XXX U
01877R 10 8 | ALLIANCE RESOURCE PARTNERS.............cccccvuurvuuenes | . | 09121/2016. | CORNERSTONE MACRO........cococccces | covvivnnnc 13,101.000 ....288,070 XXX ] 389,759 | ... (36,294) | ...vvv213,026 | oo | e | i 213,026 | ..ooovovvviriiiiiiiiiiinns | v VI I 111,338 XXX I
01877R 10 8 |ALLIANCE RESOURCE PARTNERS. . 109/22/2016. | CORNERSTONE MACRO. 23,520.000 512,793 XXX ...684,333 ...(49,763) 367,048 317,285 .195,508 XXX
03763V 10 2 |APOLLO RESIDENTIAL MORTGAG .| 09/01/2016. | Exchanged 467,157.000 6,399,960 XXX 6,554,216 5,582,526 397,132 574,558 ,157,084 .242,876 XXX
25213A 10 7 |DEXMEDIA INC. . | 08/31/2016. | Liquidation 2,154.000 XXX 318,851 258 266 (233) 25 (25) (25) XXX
268648 10 2| EMC CORPORATION.........coomrmrmiermrirernieissreecsisnneens . 109/07/2016. | Exchanged............coceuvevererurrerermreionene | rvvvienee 200,000.000 | ...........5,862,182 XXX cer 4,494,872 | ..........5,136,000 (641,128) (641,128) e b 494872 | v 1,367,310 | ... 1,367,310 69,000 XXX U
40434L 10 5|HPINC .| 09/22/2016. | CORNERSTONE MACRO.......cccooceuces [ crvrinniri 50,750.000 | .............762,670 XXX ] 439,030 600,880 (207,804) (207,804) 393,076 369,593 369,593 | ... 19,807 XXX [
535782 10  6|LINNCOLLC . 108/22/2016. | STRATEGAS RESEARCH.......ccccovcvee [ covrrrienes 10,000.000 | ....cccooevveeee.. 875 XXX 4,133 3,413 (3,413) 720 (45) (45) XXX | I
535782 10  6|LINNCOLLC .| 08/23/2016. | STRATEGAS RESEARCH.........cccr [ o 61,631.000 | ................4,123 XXX 25472 21,035 (21,035) 4,437 (314) (314) XXX
811065 10 1| SCRIPPS NETWORKS INTER-CL A. .1 08/12/2016. | CORNERSTONE MACRO. 32,500.000 2,055,925 XXX 1,606,024 1,794,325 188,301) | .. ,606,024 449,901 149,901 .13,826 XXX
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Statement as of September 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)
813888 ZA 5| SEBRING SOFTWARE $0.01 4/25/2023....................... |. | 08/12/2016. | BANKRUPTCY.......ccoovrvrmrcmrmmmmmcrcrcrcrcne | vt 5,186,783.000 XXX 385,000 0 0 0 (0) (0) XXX A
86732Y 10 9| SUNEDISON INC. . 108/22/2016. | STRATEGAS RESEARCH.......cccovvvee [ v 105,000.000 XXX v 1,630,524 (561,624) | ..oveonveerincrinens [ e | e 49,847 cevee(49,847) 14,858 (9,849) (9,849) XXX | I
86732Y 10 9| SUNEDISON INC. . | 08/23/2016. | STRATEGAS RESEARCH.........cccoe [ covvre 381,000.000 XXX ] 4,448,929 (329,653) 2,355,125 (2,355,125) 53,912 (34,976) (34,976) XXX I
9099999. Total Common Stocks - Industrial and Miscellaneou: XXX ] 20,981,142 | .........12,136,656 | ............ 514,564 | .o 0 [ o 2,826,817 | ........ (2,312,252) | .oocvvvireririid 0 [ e 14,593,736 0 2,691,317 2,691,317 | ... 802,168 XXX XXX
9799997 Total Common Stocks - Part 4 XXX 2,312,252) | .. .0 .14,593,736 0 2,691,317 2,691,317 | ... 802,168 XXX XXX
9799999. Total Common Stocks XXX .0 .14,593,736 2,691,317 802,168 XXX XXX
Total Preferred and Common Stocks XXX 3 0 22,226,241 0 ..5,866,672 | .........5,866,672 | ....... 894,251 XXX XXX
9999999. Total Bonds, Preferred and Common Stock: XXX .....851,487,075 | ........... 517,885 | ........8,115,920 8,275,304 358,501 0 [ .....728,696,972 | .cccooooovcvcvciennn 0 [ 12,136,956 | .......12,136,956 | ..22,743,076 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....
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Statement as of September 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
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Counterpart Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit sat
el ) of y Date of Rate of Index Premium Premium o Valuation Exchange Year's Value of Quality of |  Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Clearinghou| 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 se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS ......coovevvvevererennns EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .10/09/2015 | .10/08/2016 | ........cccvvveee .....2/640,115 | ...1,994.1600 | ....... 116,067 96,082 | *#. ] .......96,082 | ........ 65,696 | ... [ e (85,681) T B
S&P 500 CALL OPTIONS ......ccovevvvrveviinnens EQUITY INDEX PRODUCTS .| WELLS FARGO 111312015 111212016 | oo ...2,092,502 | ...2,073.4400 | ........... 48,768 3,880 | *#. 3,880 [ ccooeerees(1,670) | covevveveveverevireres [ evenens (43,219) T B
S&P 500 CALL OPTIONS ......ocvevvvevererinens EQUITY INDEX PRODUCTS .| MERRILL LYNCH 121112015 .12/110/2016 | ...ovvvvvveveve .....3,380,164 | ...2,044.4400 | ........ 122,795 53,585 | *#. 53,585 22,824 (92,034) LI B
S&P 500 CALL OPTIONS .......cocvevvvrrernrennns EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .01/15/2016 | .01/14/2017 | ..covvvvvvevene 11,301,698 | ....1,890.7100 | ..o | corrcr 54,520 | oo | e 144,502 | *#. | ......144,502 | ...... 126,329 | ...oovvvvvvevrrrrennes [ v (36,347) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| WELLS FARGO .02/12/2016 | .02/11/2017 | . 2,092,508 | ....1,853.2400 | ..ooveverrrvrerereeres | corernnns 101,507 | covooeverreverrrerennns | s 304,322 |*#. | ......304,322 262,027 (59,212) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .03/11/2016 | .03/10/2017 | . 2,011,817 1,985.7700 93,925 151,247 | *#. (46,963) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .04/15/2016 | .04/14/2017 | . 2,183,478 | ...2,080.3100 | ...cccvevcrerrreriies | crviiiireas 74,290 | oo | v 76,927 | *#. ....(30,954) 1. B
S&P 500 CALL OPTIONS .......ocvcvvvvvevvrenens EQUITY INDEX PRODUCTS .| WELLS FARGO .05/13/2016 | .05/12/2017 | ..covvvvevevene .....2,033,440 | ...2,064.7100 67,128 99,377 | *4. (22,376) LI B
S&P 500 CALL OPTIONS .....covvevevrvererennns EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .06/10/2016 | .06/09/2017 | ...cvvvvvevevees 21,894,382 [ ..2,117.7500 | ..ooooererrcrcrirere | v 56,909 62,383 [ *#. [ ........62,383 | ... 19,7071 | oo [ e (14,227) T B
S&P 500 CALL OPTIONS .......ccoovvvevererniens EQUITY INDEX PRODUCTS .| WELLS FARGO .07/15/2016 | .07/[14/2017 | ..covvvvvveveve .....1,868,552 | ....2,150.0300 63,782 52,665 [*#.] ........52,665 | ..........(486) | ...ooovvvvercrerircins [ e (10,630) LI B
S&P 500 CALL OPTIONS .......covcvvvevererennns EQUITY INDEX PRODUCTS .| WELLS FARGO .08/12/2016 | .08/11/2017 | ...ovvvvvvevene .....1,984,900 | ....2,174.7400 63,415 49,143 | *4. (5,285) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .09/09/2016 | .09/08/2017 | . 1,447,854 | ...2,185.5500 36,018 40,220 | *#. 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .04/07/2015 | .10/06/2016 | . 4,191,744 | ...2,080.6200 | ......... 122,774 175,524 | *#. | .....175,524 | .....126,214 | ccoovvcrrvrncncirccics | o (73,465) 1. B
S&P 500 CALL OPTIONS .......coovevevrvernrennns EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvurvrevvrmrerenns wovsmsivsssmnnnnnnns .04/21/2015| .10/20/2016 | .....ccvvvevevees ....5,251,000 | ....2,100.4000 | ......... 144,398 178,776 | *#. | .....178,776 | ...... 125,128 | ..oovvvvvvvevrevrinnes [ v (90,751) LI B
S&P 500 CALL OPTIONS .......ccoovevevererenens EQUITY INDEX PRODUCTS .| CITIBANK. .05/07/2015 | .11/06/2016 | ......cvcveveveee .....1,396,853 | ....2,080.1500 229,703 322,402 |*#.] ......322,402 | ...... 227,735 | oo .....(135,036) LI B
S&P 500 CALL OPTIONS ......coovcvvvevererennns EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .05/21/2015 | .11/20/2016 | ....cvvvvvevvve ....5,062,467 | ...2,125.8500 | ......... 126,871 143,931 | *#. | .....143,931 | ...... 104,648 | ....oovvvevevvvveernns [ e (87,587) LI B
S&P 500 CALL OPTIONS .....cocceverrvrreviennens EQUITY INDEX PRODUCTS .| CITIBANK .06/07/2015 [ .12/06/2016 | .......ooconveeee .....6,498,090 | ....2,092.8300 | ......... 190,227 258,819 |*#. ] .......258,819 | ....... HEIURKIT [ wn(112,243) T B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .06/22/2015 | .12/20/2016 | . ....2,109.9900 179,632 | *#. | ......179,632 | ...... 129,615 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .07/07/2015 | .01/06/2017 | . 2,068.7600 192,379 | *#. 92,379 27,080 ,051) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| WELLS FARGO .07/21/2015] .01/20/2017 | . ...2,128.2800 164,584 81,310 | *#. 81,310 57,708 ...(40,982) 1. B
S&P 500 CALL OPTIONS ........oovcvvvevererennns EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.....cooouvvimmvrviivmriinnenes eovmmssssssmnsennnns .08/07/2015 | .02/06/2017 | ....cccvvvvveves ....5,695,422 | ...2,083.5600 235,741 321,565 | *#. | .......321,565 | ....... 210,908 | ..ocovvvreriiviirinnns .....(125,084) I B
S&P 500 CALL OPTIONS ......ccovervvrreviennens EQUITY INDEX PRODUCTS .| WELLS FARGO .08/21/2015 [ .02/20/2017 | ..covvevvvrne ....8,213,644 1...2,035.7300 | ......... 324,898 465544 |*#. ] .....465544 | ... 286,017 e ) T B
S&P 500 CALL OPTIONS .......oovcvvvvvererenens EQUITY INDEX PRODUCTS .| MERRILL LYNCH .09/08/2015 | .03/06/2017 | ....cccvvvvveves ....5,695,498 | ....1,921.2200 325413 428,273 | *#. | .....428,273 | ...... 235,640 wonn( ) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY........cccommmmmrirs cvervrvriiiirinens .09/21/2015 ( .03/20/2017 | . 7,440,514 | ...1,958.0300 359,311 476,389 | *#. | .....476,389 | ....... 267,791 e ) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| WELLS FARGO .10/07/2015 | .04/06/2017 | . 6,247,361 1,979.9200 275,811 365,211 | *#. 365,211 06,479 N ) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK .10/07/2015 | .10/06/2016 | . 5857671 | ... 109.8600 | . 64,288 310,428 |*#.]......310428 | ...... 346,913 o ) 1. B
S&P 500 CALL OPTIONS .....cccevervvvreviennens EQUITY INDEX PRODUCTS .| BARCLAYS .10/07/2015 [ .10/06/2016 | .......ooconveeee ...90,634,026 | ...1,979.9200 | ...... 2,591,830 | oo | e | v 4432476 | *#.|...4432,476 | ...3/408,266 | .......ccccooeerueree ...(1,567,620) T B
S&P 500 CALL OPTIONS .......coovevvvvvererenens EQUITY INDEX PRODUCTS .| CITIBANK .10/07/2015 | .10/06/2016 | ........cccveveee ...19,641,976 | ...1,979.9200 | ......... 470,480 29,155 [*#. ] .......29,155 [ .......(93,663) | ...cccvcvcccvcnnns ......(347,663) I B
S&P 500 CALL OPTIONS .......covveverrverrrennns EQUITY INDEX PRODUCTS .| MORGAN STANLEY......covvvvurerevvrmrerenns wovmmsessssmnsnnnnns .10/07/2015 | .10/06/2016 | .......ccvvveveee 2 177,912 1 ...1,979.9200 | ......... 165,541 206,464 |*#. | ......206,464 | ... 152,365 | ..ooovvvrererrrnrennns ..(111,442) LI B
S&P 500 CALL OPTIONS .......oovevvvereverenens EQUITY INDEX PRODUCTS .| CITIBANK .10/07/2015 | .10/06/2016 | ........cccveeeee ...51,082,407 | ...1,979.9200 | ..... TATT942 | s | e | 1,939,385 | *#.]...1,939,385 | ...1,515,133 | ..ooovvvverurrrrrenn ....(753,689) LI 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 2,270,758 | *#. | ...2,270,758 | ...1,781,314 ...(874,377) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .10/07/2015 | .10/06/2016 | . ..56,970,427 | ....1,979.9200 1,624,400 2,729,551 | *#. | ...2,729,551 | ....2,146,629 ...(1,041,479) 1. B
S&P 500 CALL OPTIONS .......ocvcvvvvvererenens EQUITY INDEX PRODUCTS .| BARCLAYS .10/07/2015 | .10/06/2016 | ........cccvvveee ....88,861,232 | ...1,979.9200 | ...... 2,627,784 | oo | e | i 4,433,562 | *#. | ...4,433,562 | ...3,489,161 ) LI B
S&P 500 CALL OPTIONS ......cccovcvvvrviviannens EQUITY INDEX PRODUCTS .| BARCLAYS .10/07/2015 [ .10/06/2016 | ........cconeceee ...56,990,091 | ...1,979.9200 | ......1,700,286 2,871,609 | *#....2,871,609 | ...2,260,439 ) T B
S&P 500 CALL OPTIONS .......ccocvvveverererens EQUITY INDEX PRODUCTS .| BARCLAYS .10/07/2015 | .10/06/2016 | ........cccveeeee ....66,641,795 | ...1,979.9200 | ...... 2,092,439 3,555,373 [ *#.....3,555,373 | ...2,802,891 ) LI B
S&P 500 CALL OPTIONS .......coovcvvveveverennns EQUITY INDEX PRODUCTS .| BARCLAYS .10/07/2015 | .10/06/2016 | ........cccveveee ...87,772,555 | ...1,979.9200 | ...... 2,300,796 3,948,327 [*#.1]....3,948,327 |...3,119,333 ) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK. .10/07/2015 | .10/06/2016 | . .53,521,011 | ...1,979.9200 2,138,631 | *#. | ...2,138,631 | ...1,673,960 ) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .10/21/2015 | .04/20/2017 | . 5,889,233 | ...2,030.7700 325,078 | *#. 325,078 94,154 ) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY. .10/21/2015 { .10/20/2016 | .. 4351378 | ...... 112.7300 220,605 |*#. | .......220,605 | ....... 251,804 ) 1. B
S&P 500 CALL OPTIONS .......ocvcvevvvererenen EQUITY INDEX PRODUCTS .| MERRILL LYNCH .10/21/2015 | .10/20/2016 | .....ccvvvevevee ...71,925,556 | ...2,030.7700 | ...... IRTUICREIY/ (FUOOOOOPOIOOOIOOOT IR ISP 1,336,468 | *#. ] ...1,336,468 | ...1,011,339 ) LI B
S&P 500 CALL OPTIONS ......cocvcvvvrvernrennns EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .10/21/2015 | .10/20/2016 | .....ccvvvevevee ...13,554,595 | ...2,030.7700 | ......... 271,507 20,801 | *#. 20,801 (2,657) ) LI B
S&P 500 CALL OPTIONS .....covvvcrrrrrevirenens EQUITY INDEX PRODUCTS .| CREDIT SUISSE. .10/21/2015 [ .10/20/2016 | ..ovvovvvvrerss | v 575,277 | ...2,030.7700 | ........... 34,362 38,878 | *#4. 38,878 | ... 31,253 ) LI B
S&P 500 CALL OPTIONS .......ocvcvvvvvererenens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvuvvvevmrmrvrenns eovmvmevismmnnennnns .10/21/2015 | .10/20/2016 | .....ccvcvvvevee ...46,910,787 | ...2,030.7700 | ........ 965,936 | ..o | e | i 1,656,486 | *#. | ....1,656,486 |...1,387,609 | ....ccccooommrrrrucres ......(697,058) LI B
S&P 500 CALL OPTIONS ......cccovcrvvrvivienneas EQUITY INDEX PRODUCTS I MORGAN STANLEY........cccoimmmmmriris evervvvriiicrenenns .10/21/2015] .10/20/2016 | ......cvvvevevees ...17,372,337 | ...2,030.7700 | ......2,030,994 3,498,573 | *#.]...3498,573 | ...2934,741 | .ccoovviiiiie ...(1,467,162) T B
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Counterpart Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
el ) of y 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, Clearinghou| 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 se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS .....covvvcrrrrrerirenens EQUITY INDEX PRODUCTS.......couvevvrrreees N/A........ A..cccece. MORGAN STANLEY...oooorrmerrviveiriiies evevmmereeeerennens .10/21/2015 [ .10/20/2016 | ....vcovvvvnvecee ...54,627,713 | ...2,030.7700 | ...... 1421546 2448737 | *#.|...2,448,737 | ...2,052,974 ...(1,025,783) LI B
S&P 500 CALL OPTIONS ......coovevvvevererennns EQUITY INDEX PRODUCTS.........cooccucnuee N/A........ A...cccc.. [MORGAN STANLEY ..oooovvimrararirinirnnes v .10/21/2015| .10/20/2016 | .....ccvevevevee ....50,363,096 | ...2,030.7700 | ...... 1,401,028 2,412,138 | *#. [ ...2412,138 | ...2,023,215 | .cocvvviicrcriccrc. ..(1,012,105) LI B
S&P 500 CALL OPTIONS ......ccovevvvrveviinnens EQUITY INDEX PRODUCTS .| MORGAN STANLEY........ccoommmmmmrris everrvvriirrinenns .10/21/2015 ( .10/20/2016 | .....coovevnveece ...46,301,556 | ...2,030.7700 | .....1,108,638 | ....ccoverrcrrerecrinns | e | i 1,908,187 | *#. | ....1,908,187 |...1,599,388 | .....cccoovurrrrruures ....(799,840) T B
S&P 500 CALL OPTIONS ......ocvevvvevererinens EQUITY INDEX PRODUCTS <. | MORGAN STANLEY......coovvvvvmvvvvvmrerinns wovmmmsssmsnnennnnns .10/21/2015| .10/20/2016 | .....ccvcveveve ...67,421,564 | ...2,030.7700 | ...... 2,007,835 3,449,248 [*#.]...3,449,248 | ...2,890,200 | ...ccccooeoecererenr ...(1,448,788) LI B
S&P 500 CALL OPTIONS ......ccccoovvvvrrivrienens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvurvvevmrmrerenns wovmvmienssmnssnnnns .10/21/2015 | .10/20/2016 | .....ccvvvevevee ...57,064,637 | ...2,030.7700 | ...... 1,244,289 2,137,269 | *#. | ...2,137,269 | ...1,790,864 | ......cocouuuucre ....(897,884) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY.......ooviirmmmmrrris vervrereeriirinenns .11/09/2015 | .05/06/2017 | . 7,976,960 | ....2,099.2000 373,889 | *#. | .......373,889 ...(149,228) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK .11/09/2015 | .11/06/2016 | . 104.1000 364,858 | *#. | .......364,858 .(126,716) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MERRILL LYNCH .11/09/2015 | .11/06/2016 | . ....2,099.2000 2,245 | *4. 2,245 ...(1,561,861) 1. B
S&P 500 CALL OPTIONS .......ocvcvvvvvevvrenens EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .11/09/2015 | .11/06/2016 | .......ccveveveee ....23,283,063 | ....2,099.2000 111,837 | *#. | ......111,837 ....(387,663) T B
S&P 500 CALL OPTIONS .....covvevevrvererennns EQUITY INDEX PRODUCTS ....| CREDIT SUISSE. .11/09/2015 | 11/06/2016 | ..covvvvvevvvccc | v 601,352 | ....2,099.2000 22,610 | *#. 22,610 [ oo 2,731 | oo | e (23,894) T B
S&P 500 CALL OPTIONS .......ccoovvvevererniens EQUITY INDEX PRODUCTS ... |MORGAN STANLEY.......oooomvmvmvmvirirnins cormmmmmsmsmnnnnnnns .11/09/2015 | .11/06/2016 | ......cvcvevevee ...61,716,480 | ...2,099.2000 | ...... 1,498,949 2,110,017 | *#. [ ...2,110,017 | ...1,859,778 | ..coovvvvrrvrivcrccc ...(1,248,710) LI B
S&P 500 CALL OPTIONS .....ccccoumrrvrrivirnnnas EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvuvvvevmrmrerenns wovmmsevemsmnnannnns .11/09/2015 | .11/06/2016 | .......ccveveveee ....50,170,880 | ....2,099.2000 | ......... 949,826 | ... | e | i 1,465,129 | *#. [ ...1,465,129 | ...1,302,405 | ...cccooemmmrrrruurns ....(787,102) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY. .11/09/2015 | .11/06/2016 | .. ..57,518,080 | ....2,099.2000 | ......1,359,860 1,938,472 | *#. | ...1,938,472 | ...1,711,551 ..(1,132,939) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .11/09/2015 | .11/06/2016 | . ..54,789,120 | ...2,099.2000 | ......1,231,668 1,793,891 | *#.]...1,793,891 | ....1,586,403 ...(1,024,180) 1. B
S&P 500 CALL OPTIONS ......ccccoverrvvrivrraneas EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovovuveviviverininns wovsmmsssssmnsannnns .11/09/2015 | .11/06/2016 | ......cccveveveee ..196,275,200 | ....2,099.2000 | ...... 4,210,300 6,242,645 | *#. | ...6,242,645 | ...5,533,044 | ....ccoeveviiccc. ...(3,500,699) LI B
S&P 500 CALL OPTIONS .......ccoovevevererenens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvvvmrvvmvmvminnns wormmmmemmsmnnnnnnns .11/09/2015 | .11/06/2016 | ......cvcvcveveee ...41,564,160 | ....2,099.2000 699,855 | ... | e | i 1,111,580 | *#.]...1,111,580 | ... 989,403 | .cccccoccvccccirnns .....(BT7,677) LI B
S&P 500 CALL OPTIONS .....ccccovvnrvrrivirnnens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovevuvvrevuvmierenns wovmvmeessmmnnannnns .11/09/2015 | .11/06/2016 | .......ccveveveee ...48,701,440 | ...2,099.2000 | .........993,094 | ....ocovvvvvrrrmvecrrnns [ wovvvvririviniveninenens | v 1,498,172 | *#. [ ...1,498,172 | ...1,326,721 | ..oocccvvvrmrrnrricnns .....(821,643) LI B
S&P 500 CALL OPTIONS .....cocceverrvrreviennens EQUITY INDEX PRODUCTS .| MORGAN STANLEY........covommmmmmrris evervvvriiirinenns .11/09/2015 [ .11/06/2016 | .....ccovevnvceee ...71,792,640 | ....2,099.2000 2,003,471 | *#....2,003,471 | ...1,779,904 | .ccooovvvviirirraans ...(1,054,493) T B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| JPMORGAN CHASE........cccoooomiiiiiiies oririiiiiriniinnnns .11/09/2015 | .11/06/2016 | . ..188,431 | ... 739.5000 2,514 | 4. 2,514 (5,322) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MERRILL LYNCH .11/23/2015 | .05/20/2017 | . 2,089.1700 323,580 |*#. 323,580 ...(134,375) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| UBS SECURITIES. .11/23/2015| .11/20/2016 | . 5,984,977 | ... 103.0900 123,479 327,086 |*#. | .......327,086 . .| -(107,757) 1. B
S&P 500 CALL OPTIONS .....ccccovvrrvrvvvirnnens EQUITY INDEX PRODUCTS ..| MERRILL LYNCH .11/23/2015| .11/20/2016 | ....covvvveveve ....84,256,409 | ...2,089.1700 | ...... 1,271,513 17,210 | *#. | ... 17,210 | ... 233,484 | oo ...(1,487,787) I B
S&P 500 CALL OPTIONS ......ccovervvrreviennens EQUITY INDEX PRODUCTS .| MORGAN STANLEY........ccvimmmmmrris vervrvriirrinenns 1112312015 [ .11/20/2016 | ...cvoovvvrneceee ..17,992,217 | ...2,089.1700 | ......... 371,514 57,278 |*#. | .......57,278 | ........ 42,010 | oo ......(356,246) T B
S&P 500 CALL OPTIONS .....ccccovmrrvrrivirnnens EQUITY INDEX PRODUCTS .| MERRILL LYNCH 111232015 | 11/20/2016 | oo | v 484,876 | ...2,089.1700 | ........... 21,763 21,270 [*#. ] .......21,270 22,506 (23,000) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .11/23/2015 ( .11/20/2016 | . 1.2,089.1700 [ ... 1,118,709 | coovvcecrirrccccrvcecens | oviveriririrerenirenens *#.1...1,737,308 | ....1,591,664 ....(973,064) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK. .11/23/2015| .11/20/2016 | . 2,089.1700 863,144 *#.1...1,389,779 | ....1,267,856 .(741,220) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK .11/23/2015 | .11/20/2016 | . ...2,089.1700 956,251 #....1,523,444 | ...1,389,925 | ... .].....(822,732) 1. B
S&P 500 CALL OPTIONS .....cccevervvvreviennens EQUITY INDEX PRODUCTS ..| MERRILL LYNCH 1112312015 [ .11/20/2016 | ...ovcovvvvnveee ..106,316,226 | ....2,089.1700 | ...... 2,384,967 3,647,743 | *#. | ...3,647,743 | ...3,339,056 | .....ccccoocoomeuurrce ..(2,076,280) T B
S&P 500 CALL OPTIONS .......coovevvvvvererenens EQUITY INDEX PRODUCTS .| CITIBANK .11/23/2015| .11/20/2016 | ....cvvvvveveve ...49,585,182 | ...2,089.1700 | ...... 1,121,505 [ ooooveeeevieivinieninns [ oo | e 1,711,529 |*#.]...1,711,529 | ...1,562,838 | .....ccovvvvvrrrrunnns ....(972,813) I B
S&P 500 CALL OPTIONS ......cccovevrvrveviannens EQUITY INDEX PRODUCTS ..| CITIBANK 11/23/2015 | 11/20/2016 | .covvvvvvevene ...56,752,223 | ...2,089.1700 | .....1,325,131 2,004,331 | *#. [ ...2,004,331 | ...1,830,927 | .ccoovvvrrrrnrnnncne ...(1,151,726) LI B
S&P 500 CALL OPTIONS .......oovevvvereverenens EQUITY INDEX PRODUCTS .| CITIBANK 11/23/2015| .11/20/2016 | ..cvvvvvveveve ...63,273,185 | ...2,089.1700 | ...... 1,534,088 2,294,189 | *#. | ...2,294,189 | ...2,096,408 | ........cccccce0.... ...(1,336,306) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MERRILL LYNCH .11/23/2015 | .11/20/2016 | . 66,006,515 | ...2,089.1700 | ...... 1,680,868 2,473,003 | *#. | ...2,473,003 | ...2,262,943 ...(1,470,808) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS | BNP PARIBAS NY.......ovvriuummmmmnnrnens vevvveveesanrnenns .11/23/2015 ( .11/20/2016 | . ..839,109 | ....... 737.5600 28,113 14,138 | *#. | ....... 14,138 | ......... 11,631 e (25,606) 1. B
S&P 500 CALL OPTIONS ......ccccovmrrvrvivirnnens EQUITY INDEX PRODUCTS ... | CITIBANK, .12/07/2015 | .06/06/2017 | .....ccvcvvvevees ....1,668,317 | ...2,091.6900 | ......... 288,482 365,247 |*#. ] .......365,247 | ....... 229,934 | oo .....(153,169) LI B
S&P 500 CALL OPTIONS ......cccovcvvvrviviannens EQUITY INDEX PRODUCTS .| BNP PARIBAS NY........coivimmimmnriiiiins v .12/07/2015 [ .12/06/2016 | .......ooconveeee 4541068 | ....... 104.0200 89,173 237,186 |*#. | .......237,186 | ....... YRR T [T [ (75,961) T B
S&P 500 CALL OPTIONS .......ccocvvveverererens EQUITY INDEX PRODUCTS ..| MERRILL LYNCH .12/07/2015 | .12/06/2016 | ......cvcveveveee ....74,394,709 | ...2,091.6900 | ...... 1,168,337 202,648 |*#.] .....202,648 | ...... 173,070 | oo ...(1,138,760) LI B
S&P 500 CALL OPTIONS .....ccccovmrrnrrivireneas EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvurvrevermverenns wovmmsivssmmnnananns .12/07/2015 | .12/06/2016 | .......ccveveveee ...15,880,965 | ...2,091.6900 | ......... 347,105 101,347 | *#. | .....101,347 | ........ 10,322 | oo .....(256,081) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| WELLS FARGO .12/07/2015 | .12/06/2016 | . ...551,656 | ....2,091.6900 26,449 25,738 |*#.] .......25,738 23,057 (23,768) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .12/07/2015 | .12/06/2016 | . 1,704,855 | ....2,091.6900 2,050,636 | *#. | ...2,050,636 | ...1,816,871 ...(1,185,476) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY. .12/07/2015 | .12/06/2016 | . ..96,845,247 | ...2,091.6900 3,420,739 | *#....3,420,739 | ....3,026,223 ...(2,005,745) 1. B
S&P 500 CALL OPTIONS .......ocvcvevvvererenen EQUITY INDEX PRODUCTS <. | MORGAN STANLEY.....covvvvvvmvvvmvmrvriens wovmmmsssmsmnennnnns .12/07/2015 | .12/06/2016 | .......ocvevevee ...46,226,349 | ...2,091.6900 | ....... 842,340 | . | e | i 1,255,909 |*#.]...1,255909 | ... 1,114,871 | ..ooovvvvvrvvrrrrenn .....(701,302) LI B
S&P 500 CALL OPTIONS ......ccccovvrrvrriviraneas EQUITY INDEX PRODUCTS ..| BARCLAYS .12/07/2015 | .12/06/2016 | ......cocveveveee ...60,718,794 | ...2,091.6900 | ...... 1,306,707 [ .eoooveeevvmveemmmnnnnns [ eovsrererersreressierens | v 1,907,857 | *#. | ...1,907,857 |...1,692,769 | ....ccccoooumurrruures ..(1,091,620) LI B
S&P 500 CALL OPTIONS .....covvvcrrrrrevirenens EQUITY INDEX PRODUCTS .| BARCLAYS .12/07/2015 [ .12/06/2016 | .....ccvvvvnveeee ....57,549,650 | ...2,091.6900 | ...... 1,270,756 | covvvvveeerrrvcerenne [ e | v 1,848,213 | *#. [ ...1,848,213 | ...1,639,752 | ..ooovvvrvcrrrrrinns ...(1,062,295) LI B
S&P 500 CALL OPTIONS ....ccccovmrrvrvivirnnens EQUITY INDEX PRODUCTS ..| CITIBANK. .12/07/2015 | .12/06/2016 | .......vcvvveveee ....48,610,069 | ...2,091.6900 | ........ 836,699 | ... | e | i 1,254,989 | *#. [ ...1,254,989 | ...1,114,084 | ...cccooooomrrrrrucrns .....(695,794) LI B
S&P 500 CALL OPTIONS ......cccovcrvvrvivienneas EQUITY INDEX PRODUCTS .| BARCLAYS .12/07/2015 | .12/06/2016 | .........ccnccc ...50,042,744 | ...2,091.6900 | ....... 981,114 [ oo Lo covenn 1,450,473 [ *#. | ....1,450,473 | ...1,288,655 | .......ccvvvvvvveenee ....(819,296) T B
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Counterpart Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit sat
el ) of y Date of Rate of Index Premium Premium o Valuation Exchange Year's Value of Quality of |  Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Clearinghou| 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 se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS .....covvvcrrrrrerirenens EQUITY INDEX PRODUCTS.......couvevvrrreees N/A........ Aecoevees | BNP PARIBAS NY...ooooooircnrviriinines eveemnsseeesennnns .12/07/2015 [ .12/06/2016 | .....coovevnveeee ..3,194951 | ... 739.1400 | ......... 111,587 57,127 |*#. LBT27 | 36,086 | ..ocorevrvveerrrrrs | e (90,546) LI B
S&P 500 CALL OPTIONS ......coovevvvevererennns EQUITY INDEX PRODUCTS.........cooccucnuee N/A........ A........ | MERRILL LYNCH 121212015 | .06/20/2017 | ..cvvevvveveve ...8,017,961 | ....2,005.5500 458,766 |*#. | ......458,766 | ...... 258,176 | ..ocovvvrericeririnnns ...(166,572) LI B
S&P 500 CALL OPTIONS ......ccovevvvrveviinnens EQUITY INDEX PRODUCTS .| UBS SECURITIES. 1212112015 [ .12/20/2016 | ....vcovvvvnveeee ..3915728 | ... 102.0400 206,148 | *#. ] .......206,148 | ....... 196,307 | ..o | o (76,845) T B
S&P 500 CALL OPTIONS ......ocvevvvevererinens EQUITY INDEX PRODUCTS .| WELLS FARGO 121212015 12/20/2016 | ....cvvvvveveve ...70,510,744 | ....2,005.5500 2,747,993 | *#. [ ...2,747,993 | ...2,260,118 | ..ccooovvrrrrrrcrcc. ...(1,226,656) LI B
S&P 500 CALL OPTIONS ......ccccoovvvvrrivrienens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvurvvevmrmrerenns wovmvmienssmnssnnnns 12121/2015 | 12/20/2016 | ...ccvevevevenes ..14,217,178 | ...2,005.5500 129,941 |*#.].....129,941 | ... 56,700 | .ovvvviivciicn ...(236,716) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| WELLS FARGO .12/21/2015 ( .12/20/2016 | . 74,739 | ...2,005.5500 6,457 | *#. ..6,457 e (3,880) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .12/21/2015 | .12/20/2016 | . 2,005.5500 2,536,650 | *#. | ...2,536,650 | ...2,037,530 ...(1,205,994) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .12/21/2015 ( .12/20/2016 | . +.2,005.5500 | ......1,037,886 | ....crvruveiirianns | e ...1,636,084 | *#.]...1,536,084 | ....1,234,741 ....(736,542) 1. B
S&P 500 CALL OPTIONS .......ocvcvvvvvevvrenens EQUITY INDEX PRODUCTS .| BARCLAYS 121212015 .12/20/2016 | ....cvvvvvvveve ...48,466,413 | ...2,005.5500 | ...... IKULST (K2 [RUOPOOOPOOOOOIOTOT IR ISP 1,621,269 |*#. ] ...1,621,269 | ...1,302477 | ...covvvvvrevrrrrinnns ..(T75,371) LI B
S&P 500 CALL OPTIONS .....covvevevrvererennns EQUITY INDEX PRODUCTS .| BARCLAYS 12121/2015| 1212012016 | ..ovveveveveve ...52,350,802 | ...2,005.5500 | ......1,289,323 | .....coevevuvvververnens [ coverrnnirininnnans ...1,913,643 [*#.]...1,913,643 | ...1,538,185 | ....ocovovruverrrnnnns ...(913,865) T B
S&P 500 CALL OPTIONS .......ccoovvvevererniens EQUITY INDEX PRODUCTS .| BARCLAYS 12121/2015| .12/20/2016 | ...ocvvvvveveve ...63,458,297 | ...2,005.5500 | ...... 1,738,033 2,584,509 | *#. | ...2,584,509 | ...2,076,454 | ..........ccccc....... ..(1,229,978) LI B
S&P 500 CALL OPTIONS .....ccccoumrrvrrivirnnnas EQUITY INDEX PRODUCTS .| BARCLAYS 121212015 | .12/20/2016 | ....ccvvvvvveve ...87,255,423 | ...2,005.5500 | ...... 1,973,923 2,938,407 | *#. | ...2,938,407 | ...2,359,861 | ...coooorurruuuur ...(1,395,377) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .12/21/2015 ( .12/20/2016 | . ..53,027,064 | ....2,005.5500 2,099,904 | *#. | ...2,099,904 | ...1,687,131 ..(1,000,033) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY......oooovvimvmvvivvvrminnenns eorssmsessssnnnnnnns .12/21/2015 | .12/20/2016 | . ..2,116518 | ...... 717.5900 80,200 | *#. ...80,200 | ......... 36,822 B (67,292) 1. B
S&P 500 CALL OPTIONS ......ccccoverrvvrivrraneas EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .01/07/2016 | .07/06/2017 | ....cvcvvvevevees ..5,221,793 | ...1,990.2600 | ...oooevercvcrercicres | cereie 187,004 | ..o | s 273,183 | *#. | .....273,183 | ... 169,242 | ...oovvvvevevrereennes | v (83,153) LI B
S&P 500 CALL OPTIONS .......ccoovevevererenens EQUITY INDEX PRODUCTS .| MERRILL LYNCH .01/07/2016 | .01/06/2017 | ...vvvvvvvvevee ..5,295537 | ...... 104.6700 | ...oocoveveccvcvcccceres | v LCZEY A Y 275,065 | *#. | ......275,065 | ...... 230,206 (89,718) LI B
S&P 500 CALL OPTIONS .....ccccovvnrvrrivirnnens EQUITY INDEX PRODUCTS .| WELLS FARGO .01/07/2016 | .01/06/2017 | .....ccvvvvvevee 71,756,215 | ...1,990.2600 | ...coovovcvcccrcrcrcacs | e 1,625,792 | ..ooovveveveverevernnens [ v 3,256,167 | *#. | ...3,256,167 | ...2,747,569 | .......ccccooeemueree ...(1,017,195) LI B
S&P 500 CALL OPTIONS .....cocceverrvrreviennens EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .01/07/2016 [ .01/06/2017 | ....ccovcrvecc ...17,286,058 | ....1,990.2600 399,308 373,686 |*#. | .......373,686 | ...... 240,583 | ..oovvviierien ....(266,205) T B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .01/07/2016 | .01/06/2017 | . ....1,990.2600 #. ...1,046 ...5,486 (3,120) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .01/07/2016 | .01/06/2017 | . 1,990.2600 *#.1...1,605,010 | ...1,280,926 ....(648,167) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .01/07/2016 | .01/06/2017 | . ...1,990.2600 *#....2,057,583 | ....1,649,529 ...(816,107) 1. B
S&P 500 CALL OPTIONS .....ccccovvrrvrvvvirnnens EQUITY INDEX PRODUCTS .| BARCLAYS .01/07/2016 | .01/06/2017 | ....cccvvveveve ...68,211,513 [ ...1,990.2600 | ....cocooocuvvcrcrccencs | 01,770,526 | oo [ v 2,967,373 | *#. [ ...2967,373 | ...2.377,197 | oo ..(1,180,351) I B
S&P 500 CALL OPTIONS ......ccovervvrreviennens EQUITY INDEX PRODUCTS .| BARCLAYS .01/07/2016 [ .01/06/2017 | ....occocvvece ....68,893,633 | ....1,990.2600 | ....ccooovervrvrerires | eere 1713462 | oo | i 2,865,175 | *#. | ...2,865,175 | ...2,294,021 | ..cooovvvicrvvecanes ...(1,142,308) T B
S&P 500 CALL OPTIONS .....ccccovmrrvrrivirnnens EQUITY INDEX PRODUCTS .| BARCLAYS .01/07/2016 | .01/06/2017 | ....ccevvvvveve ...59,131,256 | ...1,990.2600 | ......cocooovrcvcccrcnes | 001,432,632 [ oo [ v 2,390,701 | *#. [ ...2,390,701 | ...1,913,157 | .coovvviiirisiicnccc ....(955,088) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .01/07/2016 | .01/06/2017 | . ....1,990.2600 *#.1...1,801,723 | ....1,439,660 ...(724,125) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .01/07/2016 | .01/06/2017 | . 1,990.2600 *#. | ...1,394,487 ..(564,498) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .01/07/2016 | .01/06/2017 | ..........c......| .....2,824,941 | ...... 715.9600 o] 115,723 | 81,922 | e | (67,602) 1. B
S&P 500 CALL OPTIONS .....cccevervvvreviennens EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.......ovviimmmmrrinins vervveviiiinrnenns .01/21/2016 [ .07/20/2017 | ..covoovv ..3,596,494 | ....1,859.3300 | ...oovvreveevrremracnns | e ERKIACT ISP I 215,709 |*#. | ......215,709 (59,439) T B
S&P 500 CALL OPTIONS .......coovevvvvvererenens EQUITY INDEX PRODUCTS .| UBS SECURITIES. .01/21/2016 | .01/20/2017 | ..covvvvvvvvene ..4559,815 | ... 105.3700 93,040 235,885 | *#. | ......235,885 | ....... PAZR: T2 N IR (62,027) T B
S&P 500 CALL OPTIONS ......cccovevrvrveviannens EQUITY INDEX PRODUCTS .| WELLS FARGO .01/21/2016 | .01/20/2017 | ..covveveveveres ...82,544,543 | ...1,859.3300 | ..cooovirvrrrirrcrcce 11,536,257 | oo ...2,966,887 | *#.|...2,966,887 | ...2454,801 | ....ccccicenccnes ..(1,024,172) LI B
S&P 500 CALL OPTIONS .......oovevvvereverenens EQUITY INDEX PRODUCTS .| CITIBANK .01/21/2016 | .01/20/2017 | ..covvvvvveveve ...14,218,658 | ....1,859.3300 329,873 504,842 |*#. ] .....504,842 | ....... 394,884 | oo ...(219,915) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.... .01/21/2016 | .01/20/2017 | . .49,210,519 | ....1,859.3300 ..1,301,637 2,246,158 | *#....2,246,158 | ....1,812,278 ....(867,758) 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 2,305,135 | *#. | ...2,305,135 | ....1,853,962 ....(902,345) 1. B
S&P 500 CALL OPTIONS .......ocvcvvvvvererenens EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.....cooovvvummvvemvvnsienienns eovsmmsssssmnssnnnns .01/21/2016 | .01/20/2017 | ..covvvvvvevene ..71,907,661 | ....1,859.3300 | ..ocovvvvvvvcrrrrvrrnnns | e ORI T O ISR 3,539,507 | *#. | ...3,539,507 | ...2,860,135 | ....ccoovuvinuncc ...(1,358,745) LI B
S&P 500 CALL OPTIONS ......cccovcvvvrviviannens EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.......oviiimmmmnnniniis vevvvviiiiirinenes .01/21/2016 [ .01/20/2017 | ..covoovaccc ...67,810,717 | ...1,859.3300 | ...cccooevencrrririnnnas L8476 | ...3,186,291 | *#.|...3,186,291 | ...2.572,370 | ...ccooovvccivrrccncs ..(1,227,841) T B
S&P 500 CALL OPTIONS .......ccocvvveverererens EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.......ooovvivvmvvmmvminininnns covmsmsemmsmnnnnnnns .01/21/2016 | .01/20/2017 | ..covvvveveveve ....56,313,003 | ...1,859.3300 | ..coooorvrrvcvcicicccics | e 1,395,006 | ..ooocvevevvvcvernrerens [ e 2,394,452 | *#. | ...2,394,452 | ...1,929,450 | .....ccccovvinerec ...(930,004) LI B
S&P 500 CALL OPTIONS .......coovcvvveveverennns EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.....coooovvimmvvviivnrivnnenis wovmsssssssmnsannnns .01/21/2016 | .01/20/2017 | ..covvvvvvvvene ...45,530,349 | ....1,859.3300 925,383 | oo | e 1,567,973 | *#.]...1,567,973 | ...1,259,512 | ..ocovvvvvrerrrrrinn ...(616,922) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| JP MORGAN CHASE.. .01/21/2016 | .01/20/2017 | . 2,350,235 | ....... 690.1800 98,991 170,611 | *#. | .....170,611 | ...... 137,614 (65,994) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .02/08/2016 | .08/06/2017 | . 7,433,655 1,880.0500 251,235 438,985 | *#. | ......438,985 85,453 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.... .02/08/2016 | .02/06/2017 | . 8,332,217 | ....... 112.3200 200,294 363,346 | *#. 363,346 | ........ 279,890 1. B
S&P 500 CALL OPTIONS .......ocvcvevvvererenen EQUITY INDEX PRODUCTS .| WELLS FARGO .02/08/2016 | .02/06/2017 | ....cvvvvveveves ....78,110,949 | ...1,880.0500 | ....ccooovvvcvcrcrcrcrcs | e 1,525,200 | .oooovveveveverevevenens [ v 3,625,902 | *#. | ...3,625,902 | ....2,990,402 LI B
S&P 500 CALL OPTIONS ......ccccovvrrvrriviraneas EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvurmvevmrmrerenns wovmmmissssmnnnnnnns .02/08/2016 | .02/06/2017 | ....ccvvvveveeees ...19,382,561 | ...1,880.0500 | ...ooocroremercrereccrcs | cerrrcc 379,898 | ..oooovvvevuvivinnniiins | e 744,462 |*#. | .....T44,462 | ...... 586,171 LI B
S&P 500 CALL OPTIONS .....covvvcrrrrrevirenens EQUITY INDEX PRODUCTS .| MORGAN STANLEY........cviimmmmmrrris everrrereeririnenns .02/08/2016 | .02/06/2017 | ...cvcovvvvnvecee ...60,710,644 | ...1,880.0500 | ..oorrrrrrerrierres | corene 1,372,735 | oo | o 2,612,742 | *#.]...2,612,742 | ...2,040,769 LI B
S&P 500 CALL OPTIONS ....ccccovmrrvrvivirnnens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvuvvvevmrmrvrenns eovmvmevismmnnennnns .02/08/2016 | .02/06/2017 | .....ccvcvvveves ...46,507,206 | ...1,880.0500 | ....cocoovcrcrcrircrcs | e 1,189,365 | ...oocvvveveverevirerens [ v 2,286,215 | *#. | ...2,286,215 | ....1,790,646 LI B
S&P 500 CALL OPTIONS ......cccovcrvvrvivienneas EQUITY INDEX PRODUCTS I MORGAN STANLEY........cccoimmmmmriris evervvvriiicrenenns .02/08/2016 | .02/06/2017 | .......ccoveeees ....68,680,851 | ....1,880.0500 | ....ccccooerrrrruvurerne 11,686,655 | ... ...3,226,531 | *#.] ...3,226,531 | ....2,523,758 T B
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1 2 3 4 5 6 7 8 9 10 1" 12 13 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Counterpart Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
el ) of y 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, Clearinghou| Trade Maturity or | Number off ~ Notional Received (Received) (Received) | Current Year d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier| (a) or Central se Date Expiration | Contracts Amount (Paid) Paid Paid Income e | FairValue | (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS .....covvvcrrrrrerirenens EQUITY INDEX PRODUCTS.......couvevvrrreees N/A........ A..cccece. MORGAN STANLEY...oooorrmerrviveiriiies evevmmereeeerennens .02/08/2016 [ .02/06/2017 | ...cvcovvvvnvecee ....65,061,449 | ....1,880.0500 | ....ocvevererrrevennnns 1,549,321 | oo *#.1...2,942,685 | ....2,297,135 LI B
S&P 500 CALL OPTIONS ......coovevvvevererennns EQUITY INDEX PRODUCTS.........cooccucnuee N/A........ A...cccc.. [MORGAN STANLEY ..oooovvimrararirinirnnes v .02/08/2016 | .02/06/2017 | .....ccvvvvvevee ....58,934,675 | ...1,880.0500 | ......ccooooererirrcccc 1,078,037 | ..ooovvvvvvvreririnnnens *#.1...1,989,110 | ....1,539,928 LI B
S&P 500 CALL OPTIONS ......ccovevvvrveviinnens EQUITY INDEX PRODUCTS .| MORGAN STANLEY........ccoommmmmmrris everrvvriirrinenns .02/08/2016 [ .02/06/2017 | ....ocovvuvnveece ....64,433,621 | ...1,880.0500 | ...ccccoovererrrirennrns 1,310,915 | oo *#.]...2460,421 | ....1914,206 T B
S&P 500 CALL OPTIONS ......ocvevvvevererinens EQUITY INDEX PRODUCTS .. |MORGAN STANLEY......oooovmvevevmriririnns wovmmsmmsssmnnnnnnns .02/08/2016 | .02/06/2017 | ....ccvvvvvvevee ....87,855,844 | ...1,880.0500 | ......cccooccoerrcrccc 1,698,657 | ...oovvvvvvvvvririrnrens *#.1...3,160,135 | ...2,452,361 LI B
S&P 500 CALL OPTIONS .......cocvevvvrrernrennns EQUITY INDEX PRODUCTS i | BNP PARIBAS NY....oooooiiiuimimiimmininininis eovsmssssssmssssnnns .02/08/2016 | .02/06/2017 | ....cccvvveveveee .....5,308,708 694.5700 | ..coooovoverircrccns 200,862 | .occvcrevercreriens #.1.....358,070 | ....... 274,378 LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY. .02/22/2016 | .08/20/2017 | . ,328,674 | ...1,917.7800 242,465 #. 363,965 | ....... 215,792 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.... .02/22/2016 | .02/20/2017 | . 6,147,363 117.5800 117,635 #. 225512 76,497 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| WELLS FARGO .02/22/2016 | .02/20/2017 | . .59,172,885 | ....1,917.7800 464,681 | ..o *#.]...2,767,234 | ...2,156,950 1. B
S&P 500 CALL OPTIONS .......ocvcvvvvvevvrenens EQUITY INDEX PRODUCTS ..| CITIBANK .02/22/2016 | .02/20/2017 | ..ovvvvvvvvene .A7,162,749 | ..1,917.7800 [ e ZA[URETU #......461,741 | ... 290,828 LI B
S&P 500 CALL OPTIONS .....cccovevvvrviviinnens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......covvvvurerevmrmrererns wormmmivmsssnnnennns .02/22/2016 | .02/20/2017 | ..covveveveverens ...80,793,626 | ...1,917.7800 | ..cooovirvvrrrrrcrcce 1000 1,686,256 | ..o *#.]...2,753,989 | ...2,051,382 T B
S&P 500 CALL OPTIONS .......ccoovvvevererniens EQUITY INDEX PRODUCTS ... |MORGAN STANLEY.......oooomvmvmvmvirirnins cormmmmmsmsmnnnnnnns .02/22/2016 | .02/20/2017 | ..covvvveveveve ....54,656,730 | ...1,917.7800 | .....ccoooviiiiccccce. 1,344,465 | .....covvvvvvererrenes *#.1...2,175,580 | ....1,615,386 LI B
S&P 500 CALL OPTIONS .....ccccoumrrvrrivirnnnas EQUITY INDEX PRODUCTS cie. | MORGAN STANLEY......cooocumveveviriririnns wommmmsssssmnsannnns .02/22/2016 | .02/20/2017 | ...cvvvvvvevene ...45451,386 | ...1,917.7800 | ...cooooviiiriccccs 1,028,206 | ....ocvvvevevvrevernnens *#.1...1,654,033 | ...1,225,614 LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY. .02/22/2016 | .02/20/2017 | . ..51,396,504 | ....1,917.7800 1,124,641 *#.1...1,804,303 | ....1,335,702 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .02/22/2016 | .02/20/2017 | . .46,793,832 | ...1,917.7800 .963,903 *#....1542,135 | ...1,140,509 1. B
S&P 500 CALL OPTIONS ......ccccoverrvvrivrraneas EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvurvrevvrmrerenns wovsmsivsssmnnnnnnns .02/22/2016 | .02/20/2017 | ..covvevevevenens ...85,779,854 | ...1,917.7800 | ..cocoooivivirircicccs 1,886,644 | .....coovoveveririrnnens *#.1...3,090,243 | ...2,304,141 LI B
S&P 500 CALL OPTIONS .......ccoovevevererenens EQUITY INDEX PRODUCTS .| MORGAN STANLEY.......oocomvevmvmvmvirinns covmmmmmmssmnnanenns .02/22/2016 | .02/20/2017 | ..covvvvvveveves ...52,163,616 | ...1,917.7800 | .....cccoocoviicccccc. ICITCRVRE: I *#....2,275,186 | ...1,693,512 LI B
S&P 500 CALL OPTIONS ......coovcvvvevererennns EQUITY INDEX PRODUCTS .| BNP PARIBAS NY......ooouiimivmmimmminivininis wovsmmsssssmnsannnns .02/22/2016 | .02/20/2017 | ...cvvvvvvevene .....5,005,924 (VR TY [V VAR I O #.1.....299,643 | ....... 210,955 LI B
S&P 500 CALL OPTIONS .....cocceverrvrreviennens EQUITY INDEX PRODUCTS veie [ MORGAN STANLEY....ocoommeririviriiies evvviviriseereninns .03/07/2016 [ .09/06/2017 | ....occorvecces 15,799,971 1...1,999.9900 | .oooovvvunnerrriiiinnns 210,117 #. 289,341 | ....... 149,263 T B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY......ooouvvimmvvemvvnsiinienns eovssmsssssmnnssnnns .03/07/2016 | .03/06/2017 | . ....1,089,965 120.5400 .155,869 #.1.....214,856 | ...... 136,922 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .03/07/2016 | .03/06/2017 | . 1,999.9900 415971 *#.1...2,798,589 | ...2,090,603 .(707,986) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK. .03/07/2016 | .03/06/2017 | . .17,226,382 | ....1,999.9900 351,418 *#.1.....501,909 | ...... 326,200 .| --(175,709) 1. B
S&P 500 CALL OPTIONS .....ccccovvrrvrvvvirnnens EQUITY INDEX PRODUCTS ..| CITIBANK .03/07/2016 | .03/06/2017 | .....ccvvvevevee ...37,768,474 | ...1,999.9900 | ...cccooovviririurccc YL *#.1...1,068,030 | ...... 707,906 | ..ocovevrereverirennns .....(360,124) I B
S&P 500 CALL OPTIONS ......ccovervvrreviennens EQUITY INDEX PRODUCTS .| MORGAN STANLEY........ccvimmmmmrris vervrvriirrinenns .03/07/2016 | .03/06/2017 | .....ocveveveveee ..107,999,460 | ....1,999.9900 2,232,047 #.1]...3,329,591 | ...2,213 567 | ..oovvrvrererrrrrnnnns ..(1,116,024) T B
S&P 500 CALL OPTIONS .....ccccovmrrvrrivirnnens EQUITY INDEX PRODUCTS ..| CITIBANK .03/07/2016 | .03/06/2017 | .....ccvvvvvevees ...48,341457 [...11,999.9900 | ....cocvvvercrcrcrcnes | 001,056,750 [ oo #.1...1577,499 | ...1,049,125 | ..ooovvvoicciicenennc | e .(528,375) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY. .03/07/2016 | .03/06/2017 | . ....1,999.9900 *#.]...1,748,722 | ...1,173,163 ...(581,503) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .03/07/2016 | .03/06/2017 | . 1,999.9900 *#....1,958,799 | ....1,308,740 ..(650,060) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .03/07/2016 | .03/06/2017 | . .64,599,677 | ....1,999.9900 *#.1...2,495,700 | ....1,669,075 ....(826,625) 1. B
S&P 500 CALL OPTIONS .....cccevervvvreviennens EQUITY INDEX PRODUCTS .| MORGAN STANLEY........covoimmmmmrris vervreriiirinenns .03/07/2016 | .03/06/2017 | ....ocoovuvnvecee ....65,399,673 |...1,999.9900 | ...ccocoovererrrirernrns 1,799,619 [ oo *#.1...2,728,859 | ....1,829,050 | ......ccocoverrunnns ...(899,809) T B.
S&P 500 CALL OPTIONS .......coovevvvvvererenens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvuvvrvvevmrnrenns covmvmevesmmnnnnnnns .03/07/2016 | .03/06/2017 | ....cccvvvvveve .....5,105,148 7154700 | .o 195,224 | .cooovvvvvirirerinenens *#.1.....233,557 | ...... 135,945 | ...oovvvvevvvvvvrnnnns [ e (97,612) I B
S&P 500 CALL OPTIONS .......covveverrverrrennns EQUITY INDEX PRODUCTS ..| CREDIT SUISSE. .03/121/2016 | .09/20/2017 | ..covvvvvvererens 8,613,417 | ...2,049.5800 | ... 242,520 | ..ooooocvnenenns #.1.....302,402 | ...... 140,722 | ..oovvevvvvverevrrrnes | v (80,840) LI B
S&P 500 CALL OPTIONS .......oovevvvereverenens EQUITY INDEX PRODUCTS ..| UBS SECURITIES. .03/21/2016 | .03/20/2017 | ..covvvveveveve ....9,026,672 119.8000 | ..ooovovvvvvvririininnns 186,863 #.1....288,797 | ...... 195,366 (93,431) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MERRILL LYNCH .03/21/2016 | .03/20/2017 | . .68,305,324 | ....2,049.5800 1,457,035 *#.1...2,338,743 | ...1,610,226 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK .03/21/2016 | .03/20/2017 | . ..20,635,636 | ....2,049.5800 462,238 #.].... 414215 | . 183,095 1. B
S&P 500 CALL OPTIONS ......ccccovmrrvrvivirnnens EQUITY INDEX PRODUCTS .| CITIBANK .03/21/2016 | .03/20/2017 | ...ovvvvvvevene ..47,419,380 | ...2,049.5800 | .......ccoocooesercccc 1,287,989 | ...ooovvvvvvveririrnnnns *#.1...1,740,549 | ...1,096,554 LI B
S&P 500 CALL OPTIONS ......cccovcvvvrviviannens EQUITY INDEX PRODUCTS .| CITIBANK .03/21/2016 [ .03/20/2017 | ...cocovcvacce ...44,404,748 | ...2,049.5800 | ....cccoooerrrrririrnnns 957,606 | ...oocovvnrreriiniens *#.1...1,283,820 | ....... 805,017 T B
S&P 500 CALL OPTIONS .......ccocvvveverererens EQUITY INDEX PRODUCTS .| CITIBANK .03/21/2016 | .03/20/2017 | ..covvvvvveveves ....50,160,288 | ...2,049.5800 | ..........cccocccce..... 1,058,232 | ..oovvvvvvvvvrrerirniens #.]...1417,786 | ...... 888,670 LI B
S&P 500 CALL OPTIONS .....ccccovmrrnrrivireneas EQUITY INDEX PRODUCTS .| CITIBANK .03/121/2016 | .03/20/2017 | ...cvvvvvvevene ...54,479,269 | ...2,049.5800 | ......cccoocoviviccccc. 1,312,023 | oo *#.1...1,765,582 | ...1,109,570 LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK. .03/21/2016 | .03/20/2017 | . ..55,105,058 | ....2,049.5800 ..1,226,540 *#....1,646,293 | ...1,033,023 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK .03/21/2016 | .03/20/2017 | . 7,709,083 | ....2,049.5800 ,356,845 #.1...1,836,428 | ...1,158,006 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK .03/21/2016 | .03/20/2017 | . .40,693,178 | ....2,049.5800 781,271 #.1...1,043612 | ... 652,977 1. B
S&P 500 CALL OPTIONS .......ocvcvevvvererenen EQUITY INDEX PRODUCTS .| CITIBANK .03/21/2016 | .03/20/2017 | ..covvvveveveve ...62,024,655 | ...2,049.5800 | ........cccccoeeecccc. 1,603,893 | ...oocvvvvvvvrririrniens *#.1...2,163,754 | ....1,361,807 LI B
S&P 500 CALL OPTIONS ......ccccovvrrvrriviraneas EQUITY INDEX PRODUCTS ....| CITIBANK .03/121/2016 | .03/20/2017 | ...cvvvvvvevenens ...53,111,929 | ...2,049.5800 | ......ccoooerriviuiccc 1,326,515 | ..oooovvvevvvrririrnnens *#.]...1,787,426 | ...1,124,168 LI B
S&P 500 CALL OPTIONS .....covvvcrrrrrevirenens EQUITY INDEX PRODUCTS .| MORGAN STANLEY........cviimmmmmrrris everrrereeririnenns .03/21/2016 [ .03/20/2017 | ..covevvvvrne 7,388,051 T24.7700 | oo 276,758 | .ooooeeevrreerrrnnens #.].....282735 | ...... 144,356 LI B
S&P 500 CALL OPTIONS ....ccccovmrrvrvivirnnens EQUITY INDEX PRODUCTS .IMERRILL LYNCH .04/07/2016 | .10/06/2017 | .......ocvvveveee <0,758,251 | ...2,066.6600 | ..........ccccceccce. 264,883 | ...ccococveviviinen. #.1.....340,221 | ...... 148,917 LI B
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Counterpart Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit sat
el ) of y Date of Rate of Index Premium Premium o Valuation Exchange Year's Value of Quality of |  Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Clearinghou| 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 se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS .....covvvcrrrrrerirenens EQUITY INDEX PRODUCTS.......couvevvrrreees N/A........ A..cccece. MORGAN STANLEY...oooorrmerrviveiriiies evevmmereeeerennens .04/07/2016 | .04/06/2017 | ...cvcovvvrnvecee 17,834,980 | ... 116.9400 | ..ovvvveveevrveceecnns [ e 178,458 | ..oooooccvvrerc | v 275,082 | *#. ] .....275,082 | ....... 170,981 LI B
S&P 500 CALL OPTIONS ......coovevvvevererennns EQUITY INDEX PRODUCTS.........cooccucnuee N/A........ A..ccccce | BNP PARIBAS NY..cooovvrrinnriinnniniinienes v .04/07/2016 | .04/06/2017 | ....ccovvvvvvcccs | o 84,958,562 | ....2,066.6600 | ........cocovrrvevrvrnes | cenene 1,586,812 2,569,995 | *#. | ...2,569,995 | ...1,644,355 LI B
S&P 500 CALL OPTIONS ......ccovevvvrveviinnens EQUITY INDEX PRODUCTS .| CITIBANK .04/07/2016 [ .04/06/2017 | ....ccoocrvcces +..23,143,060 | ....2,066.6600 | .....coerrrvreriviis | o 483,690 *#.1.....564,850 | ....... 282,698 T B
S&P 500 CALL OPTIONS ......ocvevvvevererinens EQUITY INDEX PRODUCTS .| CITIBANK .04/07/2016 | .04/06/2017 | ....cccvvvvvevee ...52,451,715 | ...2,066.6600 | ......cocooocrcrcrcrcrcs | e 1,189,558 #.]...1622,847 | ...... 928,938 LI B
S&P 500 CALL OPTIONS ......ccccoovvvvrrivrienens EQUITY INDEX PRODUCTS .| CITIBANK .04/07/2016 | .04/06/2017 | ....cccvvvevevees ...99,179,283 | ...2,066.6600 | ......cocooovrcrerireccs | v 1,976,713 *#.1...2,705211 | ....1,552,128 LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MERRILL LYNCH .04/07/2016 | .04/06/2017 | . ..54,969,230 | ....2,066.6600 ..1,401,986 *#.1...1,928,411 | ....1,110,586 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MERRILL LYNCH .04/07/2016 | .04/06/2017 | . 5,570,604 | ....2,066.6600 ,108,692 *#.1...1,518,308 871,571 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MERRILL LYNCH .04/07/2016 | .04/06/2017 | . ..57,047,618 | ...2,066.6600 ,376,876 *#....1,883,738 | ....1,080,560 1. B
S&P 500 CALL OPTIONS .......ocvcvvvvvevvrenens EQUITY INDEX PRODUCTS .| CITIBANK .04/07/2016 | .04/06/2017 | .....ccvcvvvevees ....59,146,042 | ...2,066.6600 | ........cocoooerercrcrcs | e 1,369,140 | ..oooovevevevvrevirenins [ v 1,882,962 | *#. ] ...1,882,962 | ....1,084,297 LI B
S&P 500 CALL OPTIONS .....cccovevvvrviviinnens EQUITY INDEX PRODUCTS .| CITIBANK .04/07/2016 | .04/06/2017 | ...vvevvvevevens ...52,244,227 | ...2,066.6600 | ......cccooerrerrrrcce 11,106,233 [ s ....1,505,568 | *#.]...1,505,568 | ....... 860,266 T B
S&P 500 CALL OPTIONS .......ccoovvvevererniens EQUITY INDEX PRODUCTS .| CITIBANK. .04/07/2016 | .04/06/2017 | ....cvvvcvvvevee ...44,612,482 | ...2,066.6600 E-7i YA [ IS 1,133,047 | *#.]...1,133,047 | ..... 649,126 LI B
S&P 500 CALL OPTIONS .....ccccoumrrvrrivirnnnas EQUITY INDEX PRODUCTS .| MERRILL LYNCH .04/07/2016 | .04/06/2017 | .....ccvvvvveves ...52,989,219 | ...2,066.6600 | .......ocooooeercrerercs | e 1138417 | oo [ v 1,543,241 | *#.]...1,543,241 | ... 879,164 LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.... .04/07/2016 | .04/06/2017 | . 7,289,586 | ....... 728.8200 .264,050 263,245 | *#.].....263,245 | ...... 109,216 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .04/21/2016 | .10/20/2017 | . 6,727,680 | ....2,102.4000 243,501 278,208 |*#. | ......278,208 | ...... 102,346 1. B
S&P 500 CALL OPTIONS .......coovevevrvernrennns EQUITY INDEX PRODUCTS o | BNP PARIBAS NY.....oooovvvivvevmiivnriinnnnns eovsssssessmnssnnnns .04/21/2016 | .04/20/2017 | ...ovvevevevenens .....8,276,900 | ....... 118.9700 | ..o | e LT L3 O 269,892 |*#. | ......269,892 | ...... 165,187 LI B
S&P 500 CALL OPTIONS .......ccoovevevererenens EQUITY INDEX PRODUCTS .| WELLS FARGO .04/21/2016 | .04/20/2017 | ..covvvveveveve ...67,004,063 | ...2,102.4000 | ...oooooorvvcrcrcrcicics | e 1,368,191 | ooovevcvevevcvevcverens [ v 1,528,096 | *#. | ...1,528,096 | ...... 729,985 LI B
S&P 500 CALL OPTIONS .....ccccovvnrvrrivirnnens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovevuvvrevuvmierenns wovmvmeessmmnnannnns .04/21/2016 | .04/20/2017 | ..ovvvvvvevenes ...19,999,506 | ...2,102.4000 | ..coooorvvrmcrcrcrercrcs | cevrreec 465,988 | ... | i 345,497 |*#. | .....345497 | ........ 73,670 LI B
S&P 500 CALL OPTIONS .....cocceverrvrreviennens EQUITY INDEX PRODUCTS .| MORGAN STANLEY........covommmmmmrris evervvvriiirinenns .04/21/2016 [ .04/20/2017 | ..ccvcovvvre ...49,826,880 | ...2,102.4000 | ...coovcrrvvrevirierns | conee 1,102,861 #.1...1,326,947 | ...... 683,612 T B.
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK .04/21/2016 | .04/20/2017 | . ....2,102.4000 *#.1...2,713,537 | ...1,399,879 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .04/21/2016 | .04/20/2017 | . 2,102.4000 *#.1...1,810,581 933,887 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .04/21/2016 | .04/20/2017 | . ...2,102.4000 *#.1...1,569,781 | ...... 808,711 1. B
S&P 500 CALL OPTIONS .....ccccovvrrvrvvvirnnens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovuvuvmvevermrvrenns wovmmmevssmmnninnnns .04/21/2016 | .04/20/2017 | ..cvvvvvveveve ...49,826,880 | ...2,102.4000 | ....coooovcvcrcrcriueacs | e 1,125,850 | ..ooovvvveverererirnrens [ v 1,354,624 | *#. ] ...1,354,624 | ...... 697,878 I B
S&P 500 CALL OPTIONS ......ccovervvrreviennens EQUITY INDEX PRODUCTS .| MORGAN STANLEY........ccvimmmmmrris vervrvriirrinenns .04/21/2016 | .04/20/2017 | ...cvcovvvr 74,214,720 | ...2,102.4000 | ..oooovvcrrvvreviiierns | o 1,558,997 | v | v 1,872,073 | *#. | ...1,872,073 | ....... 962,658 T B
S&P 500 CALL OPTIONS .....ccccovmrrvrrivirnnens EQUITY INDEX PRODUCTS .| CITIBANK .04/21/2016 | .04/20/2017 | ...ovvvveveveve ...40,793,529 | ...2,102.4000 | ..coovorovvmererercrencs | cevieec YELIVY I [ 958,873 | *#. | ......958,873 | ....... 493,226 LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.... .04/21/2016 | .04/20/2017 | . 5237261 | ....... 738.3500 | ..ooovercririiiire | v LECHIRCI: VA OO 157,636 | *#. | .......157,636 45877 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY .05/09/2016 | .11/06/2017 | . 7,840,453 | ...2,057.1400 283,449 356,494 | *#. | .......356,494 36,034 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.... .05/09/2016 | .05/06/2017 | . 9,136,282 | ....... 1231800 | ..o | v 167,625 222,208 | *#. 222,208 | ....... 110,459 1. B
S&P 500 CALL OPTIONS .....cccevervvvreviennens EQUITY INDEX PRODUCTS .| WELLS FARGO .05/09/2016 [ .05/06/2017 | ....ccoovuvnveece ....81,997,700 |...2,057.1400 | ..ooooovcrrvrrevrierns | covee 1,668,143 | oo | v 2,607,409 | *#.|...2,607,409 | ....1495314 T B.
S&P 500 CALL OPTIONS .......coovevvvvvererenens EQUITY INDEX PRODUCTS .| CITIBANK .05/09/2016 | .05/06/2017 | .....ccvvvvvevees ..22,635.271 | ...2,057.1400 | .coovvovevevcrcrcrcrencs | e ZISHIRT I Y IS 582,838 | *#. | ......582,838 | ....... 255,381 I B
S&P 500 CALL OPTIONS ......cccovevrvrveviannens EQUITY INDEX PRODUCTS .| MERRILL LYNCH .05/09/2016 | .05/06/2017 | .....vcvvvevevees ....73,531,349 [ ...2,057.1400 | ..cooovvvvvrrrrrcrcne 1817794 | ...2,158,910 [*#.]...2,158,910 | ....1,080,380 LI B
S&P 500 CALL OPTIONS .......oovevvvereverenens EQUITY INDEX PRODUCTS .| MERRILL LYNCH .05/09/2016 | .05/06/2017 | ....cccvcvvvevee ...39,490,641 | ...2,057.1400 | .oovvrrvrvvercrcrcrcncs | e FLET TN N [ 994,566 | *#. | ......994,566 | ....... 495,576 LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MERRILL LYNCH .05/09/2016 | .05/06/2017 | . ..82,934,075 | ....2,057.1400 ..2,159,284 *#....2,896,388 | ....1,456,866 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MERRILL LYNCH .05/09/2016 | .05/06/2017 | . ..56,069,438 | ....2,057.1400 ,398,779 1,872,993 |*#.]...1,872,993 | ...... 940,474 1. B
S&P 500 CALL OPTIONS ......ccccovmrrvrvivirnnens EQUITY INDEX PRODUCTS .| MERRILL LYNCH .05/09/2016 | .05/06/2017 | .....ccvvvvveves ..61,113,755 | ...2,057.1400 | ..o | e 1,485,406 | ....ooovvevevereverenens [ v 1,985,192 | *#.]...1,985,192 | ..... 994,922 LI B
S&P 500 CALL OPTIONS ......cccovcvvvrviviannens EQUITY INDEX PRODUCTS .| MERRILL LYNCH .05/09/2016 [ .05/06/2017 | .....ccoccvvccees ...62,922,930 | ...2,057.1400 | ..ccoovevcncrrririnnnns e 1AT0345 | s ...1,965,952 | *#.]...1,965,952 | ....... 985,723 T B
S&P 500 CALL OPTIONS .......ccocvvveverererens EQUITY INDEX PRODUCTS .| MERRILL LYNCH .05/09/2016 | .05/06/2017 | ....cccvcvvvevee ...69,357,090 | ...2,057.1400 | ..coovorvvvvcicvcrcccics | e 1,476,393 | ..oooovevevvvcrevcvcnens [ v 1,970,308 | *#. ] ...1,970,308 | ...... 986,047 LI B
S&P 500 CALL OPTIONS .....ccccovmrrnrrivireneas EQUITY INDEX PRODUCTS .| MERRILL LYNCH .05/09/2016 | .05/06/2017 | .....ccvvvvvevees ...70,907,509 | ...2,057.1400 | ..coooovvrcvvvcrcriacacs | e 1,479,064 | ...ooovvvevevererirnrens [ v 1,969,068 | *#. | ...1,969,068 | ...... 983,026 LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .05/09/2016 | .05/06/2017 | . 5,065,007 | ....... 724.2100 .190,302 #2111 84,243 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.... .05/23/2016 | .11/20/2017 | . 5,446,916 | ...2,052.3200 197,911 #. 247,014 193,084 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK .05/23/2016 | .05/20/2017 | . 8,440,703 | ....... 119.7100 173,454 *#.1 ......262,068 46,433 1. B
S&P 500 CALL OPTIONS .......ocvcvevvvererenen EQUITY INDEX PRODUCTS .| BARCLAYS .05/23/2016 | .05/20/2017 | ...ovvvvvveveves 71,418,148 | ...2,052.3200 | ...ovovovcvcccrcrcccacs | e 1,532,884 | ...ooovvveveverirerenins [ v 2,318,302 | *#. | ...2,318,302 | ....1,296,379 LI B
S&P 500 CALL OPTIONS ......ccccovvrrvrriviraneas EQUITY INDEX PRODUCTS .| UBS SECURITIES .05/23/2016 | .05/20/2017 | ..cvvevvvevenes 21,030,011 [ ...2,052.3200 | .coooverevemercrerccencs | e A37424 | oo | i 441,805 | *#. ] .....441,805 | ....... 150,189 LI B
S&P 500 CALL OPTIONS .....covvvcrrrrrevirenens EQUITY INDEX PRODUCTS .| CITIBANK .05/23/2016 [ .05/20/2017 | ..covevvvvrnveee ...59,584,392 | ....2,052.3200 | ..oocvrrrreriiirrns | o 1468474 | e | v 1,953,386 | *#. | ....1,953,386 | ....... 974,403 LI B
S&P 500 CALL OPTIONS ....ccccovmrrvrvivirnnens EQUITY INDEX PRODUCTS .| CITIBANK .05/23/2016 | .05/20/2017 | ..ovvvvevevene ...49,359,898 | ...2,052.3200 | ....ocococvcrcrcrcrcrcs | e 1,068,576 | ...ooovvvevvvevevererens [ v 1,414,053 | *#.]...1414,053 | ...... 701,669 LI B
S&P 500 CALL OPTIONS ......cccovcrvvrvivienneas EQUITY INDEX PRODUCTS I BNP PARIBAS NY.......oviiimmmmnnniiiis v .05/23/2016 | .05/20/2017 | .....ccccvvccees ...50,780,067 | ...2,0562.3200 | ....ccccoourrrrruvennrns 11,380,399 | s e 1,837,323 | *#. ] ..1,837,323 | ....... 917,057 T B
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Statement as of September 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
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Counterpart Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
el ) of y 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, Clearinghou| 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 se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS .....covvvcrrrrrerirenens EQUITY INDEX PRODUCTS.......couvevvrrreees N/A........ Aecoevees | BNP PARIBAS NY...ooooooircnrviriinines eveemnsseeesennnns .05/23/2016 [ .05/20/2017 | ..covevvvvrne ....58,671,222 | ...2,052.3200 | ..oovunrrvvrerirnrrns | coveee 1,502,858 | ..ooerrvvreerrennee | v 1,996,599 |*#. ] ...1,996,599 | ...... 994,693 (500,953) T B
S&P 500 CALL OPTIONS ......coovevvvevererennns EQUITY INDEX PRODUCTS.........cooccucnuee N/A........ A........| CITIBANK .05/23/2016 | .05/20/2017 | ...cvvvvvverene ...51,092,673 | ...2,052.3200 | ..oooovcrcvvvcrcrircacs | e 1,224,340 | ..o [ v 1,626,810 | *#. | ...1,626,810 | ...... 810,583 | ..coocvccvccrcccccre e (408,113) LI B
S&P 500 CALL OPTIONS ......ccovevvvrveviinnens EQUITY INDEX PRODUCTS .| CITIBANK .05/23/2016 [ .05/20/2017 | ...ovcovvvrnee ...57,371,954 | ...2,052.3200 | ..ovcevcrrvvreriiierns | conee 1,322,256 | ..o | o 1,753,990 | *#. [ ...1,753,990 [ ....... 872,486 | ....oovvovcrericn ....(440,752) T B
S&P 500 CALL OPTIONS ......ocvevvvevererinens EQUITY INDEX PRODUCTS .| CITIBANK .05/23/2016 | .05/20/2017 | ..ovvvvvveveve ....58,002,802 | ...2,052.3200 | ...oooovvrvvcrcrcrircres | e 1,296,098 | ...oocvvvevvvvrevvverens [ v 1,717,657 | *#.]...1,717,657 | ...... 853,591 | oo .....(432,033) LI B
S&P 500 CALL OPTIONS ......ccccoovvvvrrivrienens EQUITY INDEX PRODUCTS .| CITIBANK .05/23/2016 | .05/20/2017 | ...covvvvvevenens ...62,918,568 | ...2,052.3200 | ..oooovcrcvivcrcrircacs | o 1,272,584 | ...ooovvveveverevirerens | v 1,679,754 | *#.]...1,679,754 | ...... 831,365 | ..ocoouereriennirinnns ....(424,195) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.... .05/23/2016 | .05/20/2017 | . 4434611 | ... 722.4000 178,146 *#.1......195,065 76,301 | oo [ v (59,382) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .06/07/2016 | .12/06/2017 | . 4,218,820 | ...2,109.4100 152,548 #. 71,423 (25,425) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.... .06/07/2016 | .06/06/2017 | . 9,263,898 | ....... 118.9200 .186,182 o] 282135 | 142,499 | e [ (46,545) 1. B
S&P 500 CALL OPTIONS .......ocvcvvvvvevvrenens EQUITY INDEX PRODUCTS .| BARCLAYS .06/07/2016 | .06/06/2017 | ......cvcvvvevees ...75,814,610 | ...2,109.4100 | ..coovovvrcvvvcrcrcrcacs | e 1,602,256 | ...ooovvveveveveverenens [ v 1,797,308 | *#.]...1,797,308 | .....595,616 | .....ccccooeorccrrrr [ worens (400,564) LI B
S&P 500 CALL OPTIONS .....cccovevvvrviviinnens EQUITY INDEX PRODUCTS .| CITIBANK .06/07/2016 | .06/06/2017 | .....ccvvvevevees ...19,181,004 | ...2,109.4100 | .cooovorevrmercremcrencs | cerrreec LT Y IS 419,557 | *#. ] ... 419,557 | .......98,755 | .cccoourrrvriirrnne .....(106,934) T B
S&P 500 CALL OPTIONS .......ccoovvvevererniens EQUITY INDEX PRODUCTS .| MERRILL LYNCH .06/07/2016 | .06/06/2017 | ......cvcvvveveee ..117,500,768 | ....2,109.4100 2,533,379 2,798,994 | *#. | ...2,798,994 | ...... 898,960 | ....cccccrecccrnnns .....(633,345) LI B
S&P 500 CALL OPTIONS .....ccccoumrrvrrivirnnnas EQUITY INDEX PRODUCTS .| MERRILL LYNCH .06/07/2016 | .06/06/2017 | .......ocvevvveee ....83,816,669 |...2,109.4100 | ..ccoooomrrrrvevrurires | crve 2,306,596 2,558,990 | *#. | ...2,558,990 | ... 829,043 | oo .....(576,649) T B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK .06/07/2016 | .06/06/2017 | . ..56,116,204 | ....2,109.4100 ..1,458,099 *#.1...1615,080 | ...... 521,505 .....(364,525) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK .06/07/2016 | .06/06/2017 | . 72,740,134 | ...2,109.4100 824,185 2,019,419 | *#.[...2019,419 | ....... 651,281 ......(456,046) 1. B
S&P 500 CALL OPTIONS ......ccccoverrvvrivrraneas EQUITY INDEX PRODUCTS .| CITIBANK .06/07/2016 | .06/06/2017 | ......cvcvevevees ...49,887,875 | ...2,109.4100 | ..coovorvrcrrvcrcrnncacs | v 1,228,389 | ...ooovvveveverevirnrens [ v 1,359,322 | *#. ] ...1,359,322 | ...... 438,030 | .coovereveieeeerineens | e .(307,097) LI B
S&P 500 CALL OPTIONS .......ccoovevevererenens EQUITY INDEX PRODUCTS .| CITIBANK. .06/07/2016 | .06/06/2017 | ......cvcveveveee ...48,634,013 | ...2,109.4100 | .covvorvvrvcvcicriccacs | e 1,163,623 | ..oovovcvevvvcreverenens [ v 1,287,310 | *#.]...1,287,310 | ...... 414593 | oo | e (290,906) LI B
S&P 500 CALL OPTIONS .....ccccovvnrvrrivirnnens EQUITY INDEX PRODUCTS .| CITIBANK .06/07/2016 | .06/06/2017 | .......ocveveveee ....50,400,565 | ...2,109.4100 | ..coooovorcvvvcrcriaeacs | e L4713 | v [ v 1,267,855 | *#. | ...1,267,855 | ...... 407,520 | oo | e (286,778) LI B
S&P 500 CALL OPTIONS .....cocceverrvrreviennens EQUITY INDEX PRODUCTS .| CITIBANK .06/07/2016 | .06/06/2017 | .....ccorvecee ....48,369,734 | ...2,109.4100 950,009 | .oovvveevererererenns | e 1,046,892 | *#. | ...1,046,892 | ....... 334,385 | ..o ....(237,502) T B.
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .06/07/2016 | .06/06/2017 | ........cccoceee.| .....4,171,429 | ... UL IRV RN ISV LTI T T 128,530 | *#. | ......128,530 ) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY. .06/21/2016 | .12/20/2017 | . 2,083.2500 205,600 242,655 | *#. 242,655 ,267) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY... .06/21/2016 | .06/20/2017 | .................| .....9,645320 | ...... 1232100 | oo | o LLATCCIC I O 242,671 | *#. | ......242,671 08,219 .(44,817) 1. B
S&P 500 CALL OPTIONS .....ccccovvrrvrvvvirnnens EQUITY INDEX PRODUCTS .| BARCLAYS .06/21/2016 | .06/20/2017 | ....ccvvvvvveve ....713,806,996 | ...2,083.2500 | ....cocoovcvcrcriucrcs | o 1,654,170 | ..ooovvevevevnrerirnnens [ v 2,071,943 | *4. [ ...2,071,943 | ....... 831,315 | oo | e (413,542) I B
S&P 500 CALL OPTIONS ......ccovervvrreviennens EQUITY INDEX PRODUCTS .| UBS SECURITIES. .06/21/2016 [ .06/20/2017 | ....ocovvvnveece ...18,501,614 | ...2,083.2500 | ..oooouunvvrrerivires | v 400,930 | .ooovveeeereeceennns | e 355455 | *#. | ......355455 | ......... LN E YA I ...(100,232) T B
S&P 500 CALL OPTIONS .....ccccovmrrvrrivirnnens EQUITY INDEX PRODUCTS .| CITIBANK .06/21/2016 | .06/20/2017 | ....cvvvvveveves ...47,335,052 | ...2,083.2500 | ....cocococvcrcrcriicrcs | e 1,240,834 | ....ocvvvevevvrivirenens [ v 1,460,130 | *#. | ...1,460,130 | ...... 529,504 | ..ccooovovvccrivicarac | e (310,208) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .06/21/2016 | .06/20/2017 | . ....2,083.2500 *#.1...1,539,066 | ....... 556,192 .....(327,625) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK. .06/21/2016 | .06/20/2017 | . 2,083.2500 *#....1434,631 516,362 ..(306,090) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .06/21/2016 | .06/20/2017 | . ..74,200,329 | ....2,083.2500 #.1...1,869,443 | ....... 669,220 ...(400,075) 1. B
S&P 500 CALL OPTIONS .....cccevervvvreviennens EQUITY INDEX PRODUCTS .| BARCLAYS .06/21/2016 | .06/20/2017 | ...ovvvvvvevevee ....65,025,171 1 ...2,083.2500 | ..oovvvurvnvreriiirrns | o 1,586,261 | ..o | v 1,861,057 |*#. | ...1,861,057 | ....... 671,361 | .oovvvvecricn ...(396,565) T B
S&P 500 CALL OPTIONS .......coovevvvvvererenens EQUITY INDEX PRODUCTS .| BNP PARIBAS NY.....cooovveimmvvemmvnriinienns eovssmissssmnnsnnnns .06/21/2016 | .06/20/2017 | ..ccvvvvveveve ...43,254,745 | ...2,083.2500 868,313 [ oo | e 1,014,429 |*#.]...1,014,429 | ..... 363,195 | .ccocovcccccviccccra | e (217,078) I B
S&P 500 CALL OPTIONS ......cccovevrvrveviannens EQUITY INDEX PRODUCTS .| CITIBANK .06/21/2016 | .06/20/2017 | ...ovvvvvveveres ...54,784,961 | ...2,083.2500 | .....cccooovrrrrrrrcce L4142 | ....1,659,696 |*#.]...1,659,696 | ....... 601,340 (352,785) LI B
S&P 500 CALL OPTIONS .......oovevvvereverenens EQUITY INDEX PRODUCTS .| CITIBANK .06/21/2016 | .06/20/2017 | ...ovvvvvveveve ....50,887,927 | ...2,083.2500 | .....ccooovvcvcrcrircics | e 1,447,555 | ..ooovvveveverevevenens [ v 1,707,786 | *#. | ...1,707,786 | ....... 622,120 | ccccooccvcveccccrccs [ oo .(361,889) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MERRILL LYNCH .06/21/2016 | .06/20/2017 | . 4,453,250 | ...... 732.6300 181,259 167,924 |*#.1 .......167,924 .31,979 ...(45,315) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY.......ocviirmmmmrrris evervrerivrinrinenns .07/07/2016 | .01/06/2018 | . 6,509,163 | ....2,099.7300 234,373 270,920 |*#. | .....270,920 ....(26,041) 1. B
S&P 500 CALL OPTIONS ......ccccovmrrvrvivirnnens EQUITY INDEX PRODUCTS .| CITIBANK .07/07/2016 | .07/06/2017 | ....cccvvvvveve ....9,346,585 | ....... 130.2300 | .oovevcvcrcrevcrere | v LK ROUECTN I 155,904 | *#. ] ......155,904 | .........3,393 | oo [ e (30,502) LI B
S&P 500 CALL OPTIONS ......cccovcvvvrviviannens EQUITY INDEX PRODUCTS .| WELLS FARGO .07/07/2016 [ .07/06/2017 | .....ccccvvccees ....79,087,976 |...2,099.7300 | ...ccccvevenerrrinennnns L AT768,785 | s ...2,154,108 | *#.]...2,154,108 | ....... 680,121 | .coovvvvicirce ...(294,798) T B
S&P 500 CALL OPTIONS .......ccocvvveverererens EQUITY INDEX PRODUCTS .| CITIBANK .07/07/2016 | .07/06/2017 | ...cvvvvvevevee ..15431,093 ...2,099.7300 | .ooovvorvrerercrcreiencs | e KTy QvIV [V N [ 361,565 | *#. | ......361,565 | ....... 72,231 LI B
S&P 500 CALL OPTIONS .....ccccovmrrnrrivireneas EQUITY INDEX PRODUCTS .| BARCLAYS .07/07/2016 | .07/06/2017 | ....cccvvvvvevee ...50,232,557 | ...2,099.7300 | ..cooooivrcvvvcrcriaencs | e 1,298,080 | ...oooveveveverevernrens [ v 1,499,489 | *#. ] ...1,499,489 | ...... 417,756 LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvurmvvvmrmvminnns wormmmmenmsnnnnnnnns .07/07/2016 | .07/06/2017 | . .48,083,817 | ...2,099.7300 L1,043878 [ i | e 1,200,851 | *#. ] ...1,200,851 | ...... 330,953 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .07/07/2016 | .07/06/2017 | . 9,435,460 | ....2,099.7300 ,944,443 2,253,189 | *#. | ...2,253,189 632,820 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BARCLAYS .07/07/2016 | .07/06/2017 | . ..46,996,562 | ....2,099.7300 225425 | i | v 1,415,276 | *#. | ...1,415,276 | ....... 394,089 1. B
S&P 500 CALL OPTIONS .......ocvcvevvvererenen EQUITY INDEX PRODUCTS .| BARCLAYS .07/07/2016 | .07/06/2017 | ...cvvvvvvveve ...54,719,903 | ...2,099.7300 | ..coooovvrrvcvcrcicicics | e 1,365,307 | .ooovvvevevvverevvrenens [ v 1,575,328 | *#.]...1,575,328 | ...... 437,572 LI B
S&P 500 CALL OPTIONS ......ccccovvrrvrriviraneas EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvurmvevmrmrerenns wovmmmissssmnnnnnnns .07/07/2016 | .07/06/2017 | .....ccvvvevevees ...49,587,545 | ...2,099.7300 | ..coooorvrcrircrcrireacs | v 1,179,391 | oo [ v 1,347,416 | *#.] ...1,347,416 | ...... 364,590 LI B
S&P 500 CALL OPTIONS .....covvvcrrrrrevirenens EQUITY INDEX PRODUCTS .| MORGAN STANLEY........cviimmmmmrrris everrrereeririnenns .07/07/2016 | .07/06/2017 | ...cvcovvvvnveee 172,650,658 | ....2,099.7300 | ..oovrrrrrreririrrns | coreee 1,490,714 | oo | v 1,712,785 | *#. | ...1,712,785 | ....... 470,523 LI B
S&P 500 CALL OPTIONS ....ccccovmrrvrvivirnnens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvuvvvevmrmrvrenns eovmvmevismmnnennnns .07/07/2016 | .07/06/2017 | ....cccvvvvveves ...49,151,013 [ ...2,099.7300 | ..coovorvvcvivcrcrircacs | e 1,122,192 | oo [ v 1,281,828 | *#.]...1,281,828 | ...... 346,668 LI B
S&P 500 CALL OPTIONS ......cccovcrvvrvivienneas EQUITY INDEX PRODUCTS .| BARCLAYS .07/07/2016 | .07/06/2017 | .......occoveeees ...51,400,140 ] ...2,099.7300 | ...ccccoevererrrircnnnns 1,248,694 | s .. 1/438,392 | *#.]...1,438,392 | ....... 397,814 T B
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Counterpart Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
el ) of y 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, Clearinghou| 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 se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS .....covvvcrrrrrerirenens EQUITY INDEX PRODUCTS.......couvevvrrreees N/A........ A........| CREDIT SUISSE .07/07/2016 [ .07/06/2017 | ...cvcovvvrnvecee 5,881,636 | ....... 730.3100 222,521 236,790 [*#. | .......236,790 [ ......... CYICISICT [N I (37,087) T B
S&P 500 CALL OPTIONS ......coovevvvevererennns EQUITY INDEX PRODUCTS.........cooccucnuee N/A........ A...cccc.. [MORGAN STANLEY ..oooovvimrararirinirnnes v .07/21/2016 | .01/20/2018 | .....ccvvvvveve 15,215,248 [ ...2,173.0200 | .oovvorvvencrcrercrcncs | e 182,794 | oo | v 184,150 | *#. | ......184,150 | ....... 21,667 LI B
S&P 500 CALL OPTIONS ......ccovevvvrveviinnens EQUITY INDEX PRODUCTS ....| MERRILL LYNCH .07/21/2016 [ .07/20/2017 | ..covoovvr ..12,051,291 | ... 125.3900 | .ovvvveveevrvenrrenns [ e VIERCCTA IIT IO 265,206 | *#. | ......265,206 | ......... 35,342 T B
S&P 500 CALL OPTIONS ......ocvevvvevererinens EQUITY INDEX PRODUCTS .... | MERRILL LYNCH .07/21/2016 | .07/20/2017 | ..cvvvvvevevere 71,624,194 [ ...2,173.0200 | ..ovvovvvcvcvcrcicscacs | e 1,467,079 #.1]...1,226,696 | ........... 4,130 LI B
S&P 500 CALL OPTIONS ......ccccoovvvvrrivrienens EQUITY INDEX PRODUCTS ....| CITIBANK .07/21/2016 | .07/20/2017 | ..covvvvvvevene 13,758,976 | ...2,173.0200 | oovvcvceeccnceeccccnes | e 313,705 #.]..257,629 | oo (3,792) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY. .07/21/2016 | .07/20/2017 | . ..52,587,084 | ...2,173.0200 ..1,116,690 *#.1...1,100,288 | ...... 169,713 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .07/21/2016 | .07/20/2017 | . 4,764,212 | ...2,173.0200 ,231,143 *#.1...1,204,422 78,470 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY. .07/21/2016 | .07/20/2017 | . ..62,365,674 | ...2,173.0200 610,478 *#.1...1,580,058 | ....... 237,993 1. B
S&P 500 CALL OPTIONS .......ocvcvvvvvevvrenens EQUITY INDEX PRODUCTS .. | MORGAN STANLEY.....cooocvmvevvviriririnns wovsmmssmssansannnns .07/21/2016 | .07/20/2017 | ..covvvvevevene ...57,150,426 | ...2,173.0200 | ...ocoovovcvircrerircrcs | e 1,440,299 | ...ooovvvvvvverevererins [ v 1,413,363 | *#.]...1413,363 | ...... 213,114 LI B
S&P 500 CALL OPTIONS .....cccovevvvrviviinnens EQUITY INDEX PRODUCTS iee | MORGAN STANLEY......coovovuvevivirerivines wormmsssssmmnssnnnns .07/21/2016 | .07/20/2017 | ..covveveveverens ...59,106,144 | ...2,173.0200 | ...ccoovervvrrrrrrrcce 1,440,082 | s 1413276 (4. ]...1,413,276 | ....... 213,207 T B
S&P 500 CALL OPTIONS .......ccoovvvevererniens EQUITY INDEX PRODUCTS ... |MORGAN STANLEY.......oooomvmvmvmvirirnins cormmmmmsmsmnnnnnnns .07/21/2016 | .07/20/2017 | ..covvvvvveveve ....53,238,990 | ...2,173.0200 | ...oooovvivvcrcicicicics | v (VISR I Y I 1,228,538 | *#.]...1,228,538 | ...... 186,998 LI B
S&P 500 CALL OPTIONS .....ccccoumrrvrrivirnnnas EQUITY INDEX PRODUCTS cie. | MORGAN STANLEY......cooocumveveviriririnns wommmmsssssmnsannnns .07/21/2016 | .07/20/2017 | ..ccvvvvvvevene ...68,667,432 | ...2,173.0200 | ..oooovvvcvvvcrcriacacs | e 1,551,061 | ..ooovveveveverevernrens [ v 1,526,200 | *#. | ...1,526,200 | ....... 233,650 LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY. .07/21/2016 | .07/20/2017 | . ..66,711,714 | ...2,173.0200 1,341,412 1,321,704 | *#. [ ...1,321,704 | ....... 203,860 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY... .07/21/2016 | .07/20/2017 | . ...5212,831 | ....... 743.5100 197,503 ..166,915 | *#. | ......166,915 2,330 (32,917) 1. B
S&P 500 CALL OPTIONS ......ccccoverrvvrivrraneas EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovovuveviviverininns wovsmmsssssmnsannnns .08/08/2016 | .02/06/2018 | ........cccveveee .....5,985,184 | ...2,182.8700 230,253 228,726 |*#.| .....228,726 | ....... LRIV (U IS (12,792) LI B
S&P 500 CALL OPTIONS .......ccoovevevererenens EQUITY INDEX PRODUCTS .| BNP PARIBAS NY......oooooomimimimmmirinininns covmmmmmmssnsnnnanns .08/08/2016 | .08/06/2017 | .....ccvcveveveee ...13,406,788 | ....... 127.5500 | ..oocovevcccvcvcccieie | o 278,542 | oo | i 262,101 | *#. | ......262,101 | ......... 6,771 (23,212) LI B
S&P 500 CALL OPTIONS .....ccccovvnrvrrivirnnens EQUITY INDEX PRODUCTS ..| MERRILL LYNCH .08/08/2016 | .08/06/2017 | .......ocvevvveee ...99,813,976 | ...2,182.8700 | ...ocoovercvcvcrcrcrcacs | e 2,039,838 | ..oovorererrrcrernrenens | v 1,689,820 | *#. | ....1,689,820 (180,032) LI B
S&P 500 CALL OPTIONS .....cocceverrvrreviennens EQUITY INDEX PRODUCTS veie [ MORGAN STANLEY....ocoommeririviriiies evvviviriseereninns .08/08/2016 | .08/06/2017 | .....ccovvuvceee 21175745 1 1.2,182.8700 | e | v 480,689 | ..ooovveveeveeceenis | v 458,859 | *#. | .....458,859 | ......... 18,227 T B.
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .08/08/2016 | .08/06/2017 | . ...2,182.8700 ..1,347,515 *#. 1 ...1,299,345 64,123 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .08/08/2016 | .08/06/2017 | . 2,182.8700 ..1,155,144 #....1,112,854 53,972 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .08/08/2016 | .08/06/2017 | . ...2,182.8700 2,309,392 2,209,258 | *#. | ...2,209,258 92,315 1. B
S&P 500 CALL OPTIONS .....ccccovvrrvrvvvirnnens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvmvevevirerininns wovsmmmssssanianenns .08/08/2016 | .08/06/2017 | ......cvcvvveveee ...45403,69 | ...2,182.8700 | ...ococococvvvcrcrcueccs | e 1,191,096 | ..ooooveveveveverirnnens [ v 1,141,898 | *#.]...1,141,898 | ........ 50,060 I B
S&P 500 CALL OPTIONS ......ccovervvrreviennens EQUITY INDEX PRODUCTS .| MORGAN STANLEY........ccvimmmmmrris vervrvriirrinenns .08/08/2016 [ .08/06/2017 | .....ccocrvece ....68,105,544 1 ...2,182.8700 | ...ocoevcrrvvrevirerns | covee 1,715,507 | o | v 1,646,450 | *#. | ...1,646,450 | ........ 73,902 | ccoovvvvviiiiann ...(142,959) T B
S&P 500 CALL OPTIONS .....ccccovmrrvrrivirnnens EQUITY INDEX PRODUCTS .. | MORGAN STANLEY.....cooocumvevvvirivininns wovsmmasssmansnnnnns .08/08/2016 | .08/06/2017 | .....ccvevvvevee ....58,500,916 | ...2,182.8700 | ....coooovcvcrcrcrcrcacs | e 1,435,253 | ..oooovevevevererirenens [ v 1,379,368 | *#. ] ...1,379,368 | ........ 63,720 | .ccccoccvcvcccicrics [ e .(119,604) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY. .08/08/2016 | .08/06/2017 | . ...2,182.8700 ..1,352,185 *#.1...1,300,180 | ......... VT —— ..(112,682) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .08/08/2016 | .08/06/2017 | . 2,182.8700 177,825 *#....1,137,998 58,325 (98,152) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .08/08/2016 | .08/06/2017 | . ...2,182.8700 ,703,504 #.1..1,641,835 | ......... 80,290 | ..ooovvereriviririnnns ...(141,959) 1. B
S&P 500 CALL OPTIONS .....cccevervvvreviennens EQUITY INDEX PRODUCTS veie [ MORGAN STANLEY....ocooirmrririviriiies evviriiriseeseneens .08/08/2016 [ .08/06/2017 | .....ccovvuveeee ...49,551,149 1 ...2,182.8700 | ...ecevcrvvvrevriieres | o 1,027,725 992,957 |*#. 992,957 CTVRS(C (SRR [ (85,644) T B
S&P 500 CALL OPTIONS .......coovevvvvvererenens EQUITY INDEX PRODUCTS .. | MORGAN STANLEY.......ooocumvevmvirerininns wovsmmsssssansannens .08/08/2016 | .08/06/2017 | ......cvcvvvevees ..42,129,391 | ...2,182.8700 | ..oovvorevvrercrercrcrcs | v 786,556 | ... | i 760,740 |*#. | ......760,740 | ........ 39,730 (65,546) I B
S&P 500 CALL OPTIONS ......cccovevrvrveviannens EQUITY INDEX PRODUCTS .| JPMORGAN CHASE........oooooiimminins eormmmiimmmmniinnnns .08/08/2016 | .08/06/2017 | ......cvvvevevees ...4,850,002 | ....... 746.3200 | .oooovevevevercrecerenes | v LE7ISIUIN ORI 151,230 | *#. | ......151,230 16,107 [ oo [ e (15,213) LI B
S&P 500 CALL OPTIONS .......oovevvvereverenens EQUITY INDEX PRODUCTS ..| CREDIT SUISSE. .08/22/2016 | .02/20/2018 | ......cvcvevevee 18,916,272 [ ...2,183.8700 | .ooovevevecercrcrcrcnes | e LT T O 161,312 | *#. | .....161,312 | .......... 74 (O [ (9,179) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| WELLS FARGO .08/22/2016 | .08/20/2017 | . .13,384,058 | ....... 127.9700 .275,065 ..255,226 | *#. | .......255,226 3,083 (22,922) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .08/22/2016 | .08/20/2017 | . ..75,191,585 | ....2,183.8700 /575,537 1,274,505 | *#. | ....1,274,505 | ......(169,736) | ..ccovvvvvcrrrrrennes ....(131,295) 1. B
S&P 500 CALL OPTIONS ......ccccovmrrvrvivirnnens EQUITY INDEX PRODUCTS ... | CITIBANK, .08/22/2016 | .08/20/2017 | ....cvvvvvvveves ...15,799,037 | ...2,183.8700 360,218 303,498 | *#. ] .......303,498 | .......(26,702) | .....ccoeovmvrvvrrnrns [ et (30,018) LI B
S&P 500 CALL OPTIONS ......cccovcvvvrviviannens EQUITY INDEX PRODUCTS ....| CREDIT SUISSE. .08/22/2016 [ .08/20/2017 | ....ccocvaccees ....48,009,353 | ...2,183.8700 | ...cccooooerrrrrururnnns 101,089,503 | oo LA,017,467 | 4. ..1,017,467 ] e 37,089 | ..oovvvvvvrvererrernes [ s (89,125) T B
S&P 500 CALL OPTIONS .......ccocvvveverererens EQUITY INDEX PRODUCTS .| CREDIT SUISSE .08/22/2016 | .08/20/2017 | .covvvvvvvveve ...62,532,502 | ...2,183.8700 | ..coovorrvrrcrcrcrcacics | e 1,746,089 | ...oocvvvvvevcveverenens [ v 1,652,070 | *#. ] ...1,652,070 | ........ HIE: T2 [ I (145,507) LI B
S&P 500 CALL OPTIONS .....ccccovmrrnrrivireneas EQUITY INDEX PRODUCTS ..| CREDIT SUISSE. .08/22/2016 | .08/20/2017 | ....cvvvvveveve ...86,470,186 | ...2,183.8700 | ..coooovvrcvvvcrcrcacacs | e 1,730,945 | i | v 1,640,626 | *#. | ...1,640,626 | ........ 53,926 | ....oovvvevevrerrinnes [ wonen (144,245) LI B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CREDIT SUISSE .08/22/2016 | .08/20/2017 | . ..58,056,346 | ....2,183.8700 1,473,294 *#....1,398,345 47,826 ...(122,775) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY .08/22/2016 | .08/20/2017 | . 1,539,332 | ....2,183.8700 249,247 *#.1...1,189,203 44,060 (104,104) 1. B
S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .08/22/2016 | .08/20/2017 | . ..58,234,587 | ...2,183.8700 ,349,288 *#.1...1,283,382 ..(112,441) 1. B
S&P 500 CALL OPTIONS .......ocvcvevvvererenen EQUITY INDEX PRODUCTS cie. |MORGAN STANLEY......oovcvmvevivmririvinns wovmsssssssnnsnnnnns .08/22/2016 | .08/20/2017 | ...ovvvvvveveve ...60,056,425 | ...2,183.8700 | ...oooovvrvvcrcrcriccrcs | e 1,321,491 | oo [ v 1,259,957 | *#.]...1,259,957 | ........ 48,590 | ..o (110,124) LI B
S&P 500 CALL OPTIONS ......ccccovvrrvrriviraneas EQUITY INDEX PRODUCTS ... | CITIBANK. .08/22/2016 | .08/20/2017 | ...cvvvvvvevenens ...51,641,904 | ...2,183.8700 | ..coooorvvcvivcrcrcrcacs | v 1,089,416 | ...ooovvveveverevirerens [ o 1,038,842 | *#.]...1,038,842 | ........ LIV AN N IR (90,785) LI B
S&P 500 CALL OPTIONS .....covvvcrrrrrevirenens EQUITY INDEX PRODUCTS .| CITIBANK .08/22/2016 | .08/20/2017 | ..covevvvvrnvee ...40,955,714 1 ...2,183.8700 | ..oocveverrrrrererrrres | cerernens 796,659 | .ovvvveeeveecrerene | v 760,581 | *#. | ......760,581 | ......... 30,311 [ o | (66,388) LI B
S&P 500 CALL OPTIONS .......ocvcvvvvvererenens EQUITY INDEX PRODUCTS I BNP PARIBAS NY......ooouvvimmmvemmvniminienns eovmmmsssssmsssnnnns .08/22/2016 | .08/20/2017 | .....ccvvvvveves ..4,855,203 | ....... 746.6500 | ..ooocvevevcrcvcrcrcncs | v LV KT T 153,775 | *#. | ......153,775 23,081 | oo | e (16,078) LI B
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Statement as of September 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
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Counterpart Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit sat
el ) of y Date of Rate of Index Premium Premium o Valuation Exchange Year's Value of Quality of |  Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Clearinghou| 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 se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)

S&P 500 CALL OPTIONS .....covvvcrrrrrerirenens EQUITY INDEX PRODUCTS.......couvevvrrreees N/A........ A..cccece. MORGAN STANLEY...oooorrmerrviveiriiies evevmmereeeerennens .09/07/2016 | .03/06/2018 | .....ccovevnveece 1D, 247,552 | ...2,186.4800 | ..ooovurrvrreriirrres | v 173,386 | covevveereverrrerennns | s 169,806 | *#. | .......169,806 | ......... (3,580) LI B

S&P 500 CALL OPTIONS ......coovevvvevererennns EQUITY INDEX PRODUCTS.........cooccucnuee N/A........ A..ccccce | BNP PARIBAS NY..cooovvrrinnriinnniniinienes v .09/07/2016 | .09/06/2017 | .....ccvvvvveves ...10,341,500 | ....... 128.7100 | ..o | v LECTARCIT: XN O 182,337 | *#. | ......182,337 | .......(15,317) LI B

S&P 500 CALL OPTIONS ......ccovevvvrveviinnens EQUITY INDEX PRODUCTS .| MERRILL LYNCH .09/07/2016 [ .09/06/2017 | ....ccoovuvnveece ....83,208,454 | ...2,186.4800 | ...ccovcrrrvrevriieres | conee 1,691,965 | ..oovervvvvirirr ...1,436,682 | *#.|...1,436,682 | ......(255,283) T B

S&P 500 CALL OPTIONS ......ocvevvvevererinens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvvvmvvvvvmrvrenns wovsmmmsmmsmnnnnnnns .09/07/2016 | .09/06/2017 | ....ccvvvvevevee .. 17,665,104 | ...2,186.4800 | ...oooovvvvvercrcrcrcrcs | e 358,602 | ... | i 362,487 | *#. | ......362,487 3,885 LI B

S&P 500 CALL OPTIONS .......cocvevvvrrernrennns EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvurvvevmrmrerenns wovmvmienssmnssnnnns .09/07/2016 | .09/06/2017 | .....cevvvevevees ....70,186,008 | ...2,186.4800 | ....coooovvecrcruceccs | v 1,629,210 | .ooovvvvvevernrerinniens ...1,504,879 [*#.]...1,504,879 | ......(124,331) LI B

S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK .09/07/2016 | .09/06/2017 | . .41,858,698 | ....2,186.4800 .799,850 .. 138,175 | *#.] ......738,175 | .......(61,675) 1. B

S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK .09/07/2016 | .09/06/2017 | . 3,319,143 | ...2,186.4800 117,847 *#....1,032,140 (85,707) 1. B

S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CITIBANK .09/07/2016 | .09/06/2017 | . ..55,379,222 | ....2,186.4800 ,185,352 *#. | ...1,095441 (89,910) 1. B

S&P 500 CALL OPTIONS .......ocvcvvvvvevvrenens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvurvvvvvvmrnrenns wovmvmivimsmnnnannns .09/07/2016 | .09/06/2017 | .....ccvvvvveves ...49,414,448 | ...2,186.4800 | ....ccoocvcvcvcrcrcrcacs | e 1,092,805 | ...ooovvvvvevnrirnrnnens ...1,008,515 | *#.]...1,008,515 | .......(84,290) LI B

S&P 500 CALL OPTIONS .....covvevevrvererennns EQUITY INDEX PRODUCTS .| CITIBANK .09/07/2016 | .09/06/2017 | ...cvvvvvevevees ....70,298,385 | ....2,186.4800 | ......ccooovrrrrrrrcce 101,640,364 | e ..1,5621,631 [*#.]...1,5621,631 | ......(118,733) T B

S&P 500 CALL OPTIONS .......ccoovvvevererniens EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvvvmvvvmvmvrinnns wormmmmemmsmnnnnnnns .09/07/2016 | .09/06/2017 | ....cvvvvvvvevee ...57,504,424 | ...2,186.4800 | ....ocoovvvvvcirrcccics | e 1,422,152 | oo .. 1,314,144 *#.]...1,314,144 | ......(108,008) LI B

S&P 500 CALL OPTIONS .......covcvvvevererennns EQUITY INDEX PRODUCTS .| MORGAN STANLEY......coovvvuvvvevmrmrerenns wovmmsevemsmnnannnns .09/07/2016 | .09/06/2017 | .....ccvvvevevees ...61,440,088 | ...2,186.4800 | ....ococoovvvcrcrcccccs | e 1,559,106 | ...ooovvvevvrrrivernnens ...1,440,524 | *#.]...1,440,524 | ......(118,583) LI B

S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| MORGAN STANLEY. .09/07/2016 | .09/06/2017 | . ..74,340,320 | ....2,186.4800 1,994,923 1,843,777 | *#. | ...1,843,777 | ......(151,146) 1. B

S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| BNP PARIBAS NY... .09/07/2016 | .09/06/2017 | . ....5,345,665 | ....... 748.4400 212,844 ..169,368 | *#. ] .......169,368 | .......(43,476) 1. B

S&P 500 CALL OPTIONS .......coovevevrvernrennns EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .09/21/2016 | .03/20/2018 | .....ccvvveveveee .....6,572,562 | ...2,139.7600 226,257 236,963 | *#. 236,963 | ......... 10,706 LI B

S&P 500 CALL OPTIONS .......ccoovevevererenens EQUITY INDEX PRODUCTS .| CITIBANK. .09/21/2016 | .09/20/2017 | ..covvvvvvvveves ..12,344752 | ... 125.4400 265,711 257,885 |*#.] .....257,885 | ......... (7,826) LI B

S&P 500 CALL OPTIONS ......coovcvvvevererennns EQUITY INDEX PRODUCTS .| ROYAL BANK OF CANADA......cccccoeee wuvummvvunnnnnnnnnns | .09/21/2016 | .09/20/2017 | .covvvvvvvven L TT475,521 | ...2,139.7600 | oo | e 1,815,448 | ...oovvvvveviririrnnes ...1,780,945 [*#.]...1,780,945 | ........(34,503) LI B

S&P 500 CALL OPTIONS .....cocceverrvrreviennens EQUITY INDEX PRODUCTS .| CITIBANK .09/21/2016 [ .09/20/2017 | ..covcovvvvne ..16,793,492 | ...2,139.7600 | ...oeverrvrreririrres | v KCTL N/ IO IO 372,289 | *#. ] .....372,289 <rr(3,885) T B.

S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .09/21/2016 | .09/20/2017 | . ...2,139.7600 882,941 874,446 |*#. | .....874,446 1. B

S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .09/21/2016 | .09/20/2017 | . 2,139.7600 ..1,490,155 1,475,169 | *#. | ...1,475,169 (14,986) 1. B

S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| CREDIT SUISSE .09/21/2016 | .09/20/2017 | . ..55,365,241 | ...2,139.7600 ,288,292 1,276,330 |*#.]...1,276,330 | .......(11,962) 1. B

S&P 500 CALL OPTIONS ........oovcvvvevererennns EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .09/21/2016 | .09/20/2017 | ..cvvvvvvvvene ...61,240,927 | ...2,139.7600 | ..oooovvrcvcvcrcrcrcacs | e 1,469,089 | ....ccvvvvvvvrrerirnnnns ...1,456,299 | *#.|...1,456,299 | .......(12,790) I B

S&P 500 CALL OPTIONS ......ccovervvrreviennens EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .09/21/2016 | .09/20/2017 | ..ovvvvvveveves ...58,030,335 |...2,139.7600 | ...ocoovcrrvvrerireres | conee 1,433,022 | oo .. 1,421,769 | #. | ...1,421,769 | ........(11,253) T B

S&P 500 CALL OPTIONS .......oovcvvvvvererenens EQUITY INDEX PRODUCTS .| CREDIT SUISSE, .09/21/2016 | .09/20/2017 | ..covvvvevevene ....54,354,328 | ...2,139.7600 | ....cococvcvcrcrcrcrcs | e 1,405,243 | ...ooovvvevrnririnnnnns ...1,396,218 | *#....1,396,218 LI B

S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| ROYAL BANK OF CANADA. .09/21/2016 | .09/20/2017 | . ...2,139.7600 1,472,268 | *#. | ...1,472,268 ) 1. B

S&P 500 CALL OPTIONS .. EQUITY INDEX PRODUCTS .| ROYAL BANK OF CANADA. .09/21/2016 | .09/20/2017 | . 2,139.7600 1,982,854 | *#. | ...1,982,854 ) 1. B

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS .| WELLS FARGO .09/21/2016 | .09/20/2017 ....4502,137 | ... 732.2000 192,890 | *#. | .....192,890 | ......... ) 1. B

0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants ....84,357 047 | ..245 975586 0 |....434410069 [XXX]434,410,069 |244873429 0 {(140,795,993) 0 0] XXX XXX

0149999. Total-Purchased Options-Hedging Other. ....84,357,047 | ..245975,586 0 ...434.410,069 [XXX] 434,410,069 | 244873429 0 |(140,795,993) 0 0 XXX XXX

0369999. Total-Purchased Options-Call Options and Warrant ....84,357,047 | ..245975,586 0 ...434,410,069 [XXX] 434,410,069 | 244,873,429 0 ](140,795,993) 0 0 XXX XXX

0429999. Total-Purchased Options. ....84,357,047 | ..245 975,586 0 ...434.410,069 [XXX] 434,410,069 | 244873429 0 ](140,795,993) 0 0 XXX XXX

Swaps - Hedging Effective - Interest Rate

RECEIVE SWAPTIONS 5-YEAR *PAY

VARIABLE* INTEREST RATE SWAPS FLOATING RATE MBS 1mL........cvevrrerererene D1 Cuerre MORGAN STANLEY.......vvvvvviiirinnnes vvesererresrinnnns .09/26/2016 | .08/26/2019 | .....ccorueece ..212,000,000 0.5244 .....1,556,169 | .....| ...1,556,169 | ....1,272,567 LI D

RECEIVE SWAPTIONS 5-YEAR *PAY

VARIABLE* INTEREST RATE SWAPS FLOATING RATE MBS 1mL..........cocvvvevenee D1 (o MORGAN STANLEY.....coovvvuvvvvvvvvririnns eovmmmessssannnnnnns .09/26/2016 | .11/25/2019 | ...ovvvvvvvveve ..145,000,000 0.5244 1,741,863 ] 1,741,863 | ...1,741,863 LI D

RECEIVE SWAPTIONS 5-YEAR *PAY

VARIABLE* INTEREST RATE SWAPS FLOATING RATE CLO 3mL......cccccceeeueeeeee | D1 (o MORGAN STANLEY......coovvvuvmvevernrerinns wovsmmesessmssenenns .07/15/2016 | .04/15/2020 | .......ocvcveveee ..195,000,000 ....0.6801 o 1,441526 | .| ..1,441,526 | ....1,816,239 LI D

RECEIVE SWAPTIONS *PAY VARIABLE* | FLOATING RATE TRUST PREFERRED

INTEREST RATE SWAPS CDO 3mL Di.......... Cuoooes MORGAN STANLEY. .09/23/2016 | .06/23/2030 ..125,000,000 ...0.6419 ....9,328915 | ....|...9,328,915 | ....7,368,178 Lo D

0859999. Total-Swaps-Hedging Effective-Interest Rate 0 0 0 ....14.068.473 [XXX] ..14,068473 | ..12,198,847 0 0 0 0 XXX XXX

0909999. Total-Swaps-Hedging Effective. 0 0 0 ...14,068/473 [XXX] ..14,068,473 | ..12,198,847 0 0 0 0 XXX XXX

1159999. Total-Swaps-Interest Rate. 0 0 0 14,068,473 [XXX] ..14,068.473 | ..12,198,847 0 0 0 0 XXX XXX

1209999. Total-Swaps 0 0 0 4,068473 |XXX] ..14,068,473 | ..12,198,847 0 0 0 0 XXX XXX

1399999. Total-Hedging Effective. 0 0 0 4,068473 [XXX] .14,068.473 | 12,198,847 0 0 0 0 xxx XXX

1409999. Total-Hedging Other ....84,357,047 | ..245975,586 0] ....434410,089 [XXX| 434,410,069 | 244,873,429 0 ](140,795,993) 0 0 XXX XXX
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Statement as of September 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

Description

Description of Items(s) Hedged, Used for
Income Generation or Replicated

1449999. TOTAL

3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Counterpart Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current to Carrying Credit sat
el ) of y Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Exhibit | Risk(s) Exchange, Clearinghou| Trade Maturity or | Number off ~ Notional Received (Received) (Received) | CurrentYear | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Identifier| (a) or Central se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)
....84,357,047 | ..245,975,586 o 448,478,541 |XXX| 448,478,541 | 257,072,276 (140,795,993) .0 .0 XXX XXX
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Statement as of September 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
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 September 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (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 .78,560,000 .84,110,928 5,550,928 0
BNP PARIBAS NY.....cooviiiiiiiniieinireisssississssississsienes Y Y 27,001,338 28,458,727 | .o | v 1,457,389 | 028,488,727 | s [ 1,457,389 0
CITIBANK ...ttt Y Y 80,324,000 82,371,377 2,047,377 0
CREDIT SUISSE.......ccooniimrineiriensieirinienns Y. Y. 18,064,000 .18,783,151 . 719,151 0
JP MORGAN CHASE........cooorieierneiriererssesieeiessesie e Y. Yo s 324,356 ...324,356 ....324,356 0
MERRILL LYNCH.....oooviiiiiiiiiieisicessseesnienenineins Y Y 143,280,000 44,750,210 1,470,210 0
MORGAN STANLEY ..ot Y Y 37,308,472 , . 121,724,515 0
ROYAL BANK OF CANADA........cotimriiiatiitieriesistee st ensaes Y Y ....4,000,000 15,236,068 | ... [ e 1,236,068 | .....cccvvvrinens 5,236,088 | ...oourerririnieneieeens | s 1,236,068 0
UBS SECURITIES.......oiiirireriiriierssiesensssissssse e Y. Y. ....2,230,000 BEBATE | i | s 0 1,855,176 0 0
WELLS FARGO. ...ttt eniniees Y Yoo | 23,120,000 23,555,561 435,561 23,555,561 | ..o | e 435,561 0
0299999, Total NAIC 1 DESIGNATION. ...ttt stk ...313,887,810 134,965,555 .134,965,555 0
0999999, GrOSS TOMAIS......vuveuesirsieiesese it ere sttt eeb s E e seef bbbt | erenrnnseneenes 313,887,810 ....134,965,555 134,965,555 0

1. Offset per SSAP No. 64

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

448,478,541
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Statement as of September 30, 2016 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, Vorlv)

Collateral Pledged to Reporting Entity

BARCLAYS......oiieririrerienineesnssisssissesiessnessssissssesss ssssssnsssessssssssssssnsssessessnesens | GASH ittt BANK OF NEW YORK (141001)......cvuuevruerireemeinersesssesesseesessssessesssesssesssesssssessssssssssesssessssessns | sesssssnsssnens 78,560,000 | .cooouvvnrinnee 78,560,000 XXX s | e

BNP PARIBAS NY....ovviiiriiiieinniinsiienieseseissinnnis ssnsssesssesssssssssssssssesssssseesonnes | CASH ittt BANK OF NEW YORK (384180)........0cuvurmrirmieniirsiinerissesssisssissssssssesssssisesssssss 27,001,338 XXX

CITIBANK .....ocviiririreeinrineriesiesensenississsssssssesieninee nensenssssssssssssssessessessnssnesns | GASH ittt BANK OF NEW YORK (141001).....ccvvvrverrermeeairieriereeeesssissessessesssessesesssssesses 80,324,000 XXX

CREDIT SUISSE BANK OF NEW YORK (141001) 18,064,000 XXX

MERRILL LYNCH..... BANK OF NEW YORK (141001).. 143,280,000 XXX

MORGAN STANLEY.... BANK OF NEW YORK (141001) 23,240,000 XXX

MORGAN STANLEY ..ot avesnssssssnssensssssesessssssssesssesnnss | GASH ittt MORGAN STANLEY (0817HNJRA).......ocviiiririieiieieiesisiesse e 14,068,472 XXX

ROYAL BANK OF CANADA........covmirieriieiininerinssinerinssvnssnnensenssssssssssssnssensessnensens | CASH ittt BANK OF NEW YORK (141001).....cvvrmevirrerrrinrreriererneenenisersersensenssensssessssssssssenssesssseesnssens | coeesesssnereneesdy 000,000 | covoiiriinininndd 4,000,000 XXX

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

WELLS FARGO BANK OF NEW YORK (141001).. 23,120,000 .23,120,000 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 313,887,810 ...313,887,810 XXX XXX XXX




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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



Statement as of September 30, 2016 of the

GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 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. 0.010 106 32,445,619 | ............17,651,123 | ..............69,319,122 | XXX
Charleston Harbor. Charleston, SC. VAR 626,211 850,296 684,023 | XXX
Community Bank of the Bay. Oakland, CA 0.300 76 100,000 100,000 100,000 | XXX
Skipjack Cove. Georgetown, MD VAR 47,612 54,095 13,064 | XXX
Sailfish Marina Palm Beach Shores, FL VAR 717,275 943,937 878,402 | XXX
PNC Bank Pittsburgh, PA 0.010 [ ooooeeeveeemeeemeimsisinisinnnns | covvverereeeeeseneseeeseneeeseees | cosssssssis (49,861,754) | .............(13,562,038) | .............(23,693,789) | XXX
Wells Fargo Bank / Norwest Bank Phoenix, AZ 209,335 92,874 383,606 | XXX
Bay Bridge Marina Stevensville, MD. 234,792 137,530 34,931 [ XXX
Mountain View Grand. Whitefield, NH 1,205,877 1,511,698 1,741,189 | XXX
Huntington Bank Columbus, OH 14,935 13,575 12,161 | XXX
Federal Home Loan Bank - Cincinnati Cincinnati, OH 0.040 9,724 87 8,264,161 56,783,560 8,822,840 | XXX
0199999. Total Open Depositorie: XXX XXX 9,906 87 34,004,063 64,576,650 58,295,550 | XXX
0399999. Total Cash on Deposit. XXX XXX 9,906 87 34,004,063 64,576,650 58,295,550 | XXX
0599999. Total Cash XXX XXX 9,906 87 34,004,063 64,576,650 58,295,550 | XXX

QE12
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Statement as of September 30, 2016 of the 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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