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Annual Statement for the year 2016 of the G REAT AM E Rl CAN IN S U RAN C E CO M PANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUIY SECUMHES........vvuereerereireireirneisseiseiseiseesessesseeisssssesiesississsisns | eessnesanees 9,497,164 | ............ 02 | o 9,497,164 | ..o (1 S 9,497,164 | ............. 0.2
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. governmMent @gNCIES.........cvwurrrrerurrrreenreeeressnsesessssssesses | sevsessssesnesessns 2,832 | v 0.0 | e 2,832 | oo [0 2,832 | v 0.0
1.22 Issued by U.S. government SponSored agenCiesS..........cvrvrevreerirereirernns | werversersssessensessnens (0] IO 0.0 [ o0 | e (01 (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES). ... crueveereirciicireri ittt nssnnnas | eeseens 152,916,698 | ............. 29 | e 152,916,698 | ..o (1 [ 152,916,698 | ............. 29
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccccoveevees | covvreen 95,424,407 | ............ 18 | o 95,424,407 | oo (1 I 95,424,407 | ............ 1.8
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccoeereereerineeneernineneiieens | oveeneens 40,816,510 | ...cccc0e00.8 | 00 40,816,510 | o0 | s 40,816,510
1.43 Revenue and assessment obligations..............ccccceeeeriverevieeveiesseeens | vevenes 922,333,555 922,333,555
1.44 Industrial development and similar obligations.............c.ccccocveervervceeieicens | covveine 51,665,622 | ............1.0 | ..........51,665,622 | o0 | 51,665,622
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccoeverveeeereeeierieenenieneees | cveereesnssiesinserenns0 [ vveeieenenn0.0 [ o0 | ceeceeeiieieeennd0 e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC 125,273 LA25273 |0 [ 125,273 | oo 0.0
1.513 AlLOtNE ...ttt sssssensns | sressenens 24,397,035 | ............. 0.5 | e 24,397,035 | oo (V1 24,397,035 | ............. 0.5
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooee | covvnninn 6,968,435 | ............. 0.1 | v 6,968,435 | ..coovvverrrieis (010 6,968,435 | ............. 0.1
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521........ccoueunrunrenerrnnineerneiineeinseineees | veeeenens 9,338,562 | ...ccvvnven. 02 | o 9,338,562 | ..ocvveiriiiena (1 9,338,562 | ...cvvnvn. 0.2
1,523 All OtNEI...vvveieerieieec ettt ssessensnns | sresens 452,001,718 | ..coevenee. 8.5 | . 452,001,718 | oo (V10 [ 452,001,718 | ..coevenee. 8.5
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES).....vvoeveireireite ittt ntsnts | eeseens 889,019,131 | ........... 16.7 | .. 889,019,131 | o0 | e 889,019,131

© o N o

2.2 Unaffiliated non-U.S. securities (including Canada

2.3 Affiliated securities
Equity interests:

3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated

3.22 Unaffiliated
33
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated

34

35
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

Publicly traded equity securities (excluding preferred stocks):

Other equity interests including tangible personal property under lease:

96,812,438

........ 797,236,864
.......... 81,066,568

..96,812,438

........ 797,236,864
.......... 81,066,568

..96,812,438

............ 797,236,864
.............. 81,066,568

............ 214,932,858
.............. 18,832,516

................... 781,666
................ 1,910,942

............ 484,223,036
............ 315,200,183

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties. .0
4.5 COMMEICIAl IOANS...........coivverercieeeie et stese s sssse s | eveesas 214,932,858
4.6 Mezzanine real eState 108NS..........cureivrieeiiineininee e sisseenies | ereneis 18,832,516
Real estate investments:
5.1 Property occupied by COMPANY.........ccociiririeiieieeieeie s | evreiessssesesesnens (0] IO 0.0 [ oo
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)............cccoceueveieiniieiesieieieeieens | v 58,240,298 | ............. 11 ] 58,240,298
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt).........ccocvvivieiiiieee e | e 0| 0.0
Contract loans w0 ] 0.0
DEMIVALIVES.......oovuiiiciec sttt | sonsineieniens 781,666 | ...ccoucne 0.0 | v 781,666
ReCEIVADIES fOr SECUNHIES.........cvuvveieiecicrcieice e | eveevnaenns 1,910,942 | ............ 0.0 [ 1,910,942
Securities lending (Line 10, Asset Page reinvested collateral)............ccccoeveveviveeeees | vovevevviveveiniieiennnn0 | e 0.0 | e 0
. Cash, cash equivalents and short-term investments..............ccoeveveeeiereesesiesennns | e 484,223,036 | ............. 91 | 484,223,036
. Other iNVESIEd @SSELS........c.cuirririrrircieerrrer e esssennsens | sesesens 315,200,183 | ..oovvvenee 59 | 315,200,183
. TOtal INVESIEA @SSELS.......eeeeeececeee st en e nnens | oeees 5,326,414,921 | ......... 100.0 | ..... 5,326,414,921

......... 5,326,414,921
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Annual Statement for the year 2016 of the GREAT AMER'CAN INSU RANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMBET 31 Of PHOK YEAI.........ccciueiieiiiiiieieieiees ettt ettt s bbbt s bt enses e 53,840,509
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccriurieieiereieiecese ettt saes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cccveviiieiieiereeee e es 7,239,677 7,239,677

3. Current year change in encumbrances:
3.1 Totals, Part 1, Column 13...
3.2 Totals, Part 3, Column 11...

0 0

4. Total gain (loss) on disposals, Part 3, Column 18.... 374,467
5. Deduct amounts received on dispoSals, Part 3, COIUMN 15..........c.oiiiiecicee ettt bbbttt ssn s 608,551
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, Column 15 0

6.2 Totals, Part 3, Column 13 0 0
7. Deduct current year's other-than-temporary impairment recognized:

T Totals, Part 1, COIUMN 12......eceeeeeeeeeee ettt sttt a et s ettt essnsntasne st esnsnansseaetanensnessnans 0

7.2 Totals, Part 3, COIUMN 10........iiiiiiiir s 0 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 2,605,804

8.2 T0talS, Part 3, COIMN O....oouuiirieiceresiseeesess ettt 0 2,605,804
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8)........cccoveveiierereerierieiies et s st ssae s s s s s ssesassnea 58,240,298
10.  Deduct total NONAAMITEA BMOUNLS...........c..rieuriiriiiiiiieiee bbb 0
11, Statement value at end of current period (LiNE 9 MINUS LINE 10).........cveieviireieieiesieiessessete ettt s ettt ss s st b bbbt benaes e baes 58,240,298

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEN 31 Of PHOK YEA.........c.oiururiireeereieiieeese ettt enenen 204,662,776
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)...........oiuirirereiecreeese sttt 80,433,564

2.2 Additional investment made after acquisition (Part 2, COlUMN 8).........cccoueuirireeiiiesee e 8,800,581 89,234,145
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...t ses s 0

3.2 TotalS, Part 3, COIUMN 1. ...ttt ettt ettt e s st s e et et et et et et et et et et et sesese st sese st sssn et et snenenenenennans 0 0
A, ACCIUAL OF BISCOUNL. ..ot 3,011
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O....couuviiieieiierieeis st ses st 0

52 Totals, Part 3, COIUMN 8........c..iuiiiiiiiisirr s 0 0
6.  Total gain (10SS) ON diSPOSAIS, Part 3, COIUMN 18.........eoiiiereeireiierieieiss st ts s s s st en 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15. ..ottt st s bbb ss st b st 60,134,558
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE EES...........vuu ittt 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13..... ettt ettt sttt s e sttt ae b st et s et et e st s s s saasseaebananeesnnans 0

9.2 Totals, Part 3, COIUMN 13.........oiiiiiirr e 0 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COlUMN T1.......iiiiiir bbb 0

10.2  Totals, Part 3, COIUMN 10........cocuioeieeieiceeieccte ettt es ettt st a et s et s et as et s et sn st senssasssnantasanentans 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c.cccceerrierirereieieieeesee e 233,765,374
12, TOtal VAIUBLION @IOWANCE.........ourveeverieriesiiseieeee ittt 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)...ceuuvereeeeurriseieeaceiseeseesesseesssese s sessse s se s 233,765,374
14.  Deduct total NONAAMItEEA @MOUNES..........c.u vttt es sttt b et sf s8R s £ Re£E £ E £k E bbb bbb 0
15. Statement value at end of current period (LINE 13 MINUS LINE 14)......c.coiiiiieiiiireeeiee sttt ettt bbbt s bbb bt s s a st s nteeas 233,765,374
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Annual Statement for the year 2016 of the GREAT AMER'CAN INSU RANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PHOK YEAI..........ciueiiiiiiieie ettt bbbttt bbb bbbttt 184,800,178
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........ccviurieieiireieie et saes 61,215,732

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........coeurirrirrininenre e seesessnes 109,938,952 171,154,684
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 16........cvveeviieceeiieeecte ettt ettt a sttt a st sa st et s et s st e s s s naessnsntasanentans 0

3.2 Totals, Part 3, COIUMN 2.t 0 0
4. ACCTUAI OF BISCOUNL. .....veoveeeeaeeei ettt 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13... 8,358,304

5.2 Totals, Part 3, Column 9..... (28,230) 8,330,074
6. Total gain (loss) on disposals, Part 3, Column 19..... . 223,078
7. Deduct amounts received on disposals, Part 3, Column 16.. 47,728,567
8. Deduct amortization of premium and AEPIECIALION. .............cevuiieieiiiteie ettt bbb b bbb bbb s bbb bbbt nen 1,280,423
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17....... 0
9.2 Totals, Part 3, Column 14... 0 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15........coeieiceceeie ettt s s et bbbt se ettt es e 298,841
10.2 Totals, Part 3, COIUMN 1.ttt bbb 0 298,841
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).......cccrrurrrrrirrrnernreninesssesseeisessssssessesssssssssess s ssessssssessesssssssssessassnsns 315,200,183
12. Deduct total NONAAMITEA @MOUNLS...........c..riiriiriiriiiieii iR 0
13.  Statement value at end of current period (LINE 11 MINUS LINE 12).......vvuiiuiriirerirrieisissie sttt sttt ssents 315,200,183
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YBAI.........c.cciiecieiiiiietieesi ettt et st bbb bbbt a b ae bbb s st bbbt bbb sae b s s teee 4,098,548,120
2. Cost of bonds and stocks acqUIred, Part 3, COIUMN 7..........c.cviueieicieeeie ettt sttt a et bbb s e s st s st n s s senae 1,109,827,953
3. ACCIUAI OF QISCOUNL........oooieei bbb 13,732,882
4. Unrealized valuation increase (decrease):
A1 PAt 1, COIUMN 121t 1,900,250
4.2 Part 2, SECHON 1, COIUMN 15 ...ttt ettt a et e bttt st et s st et essnae s st benansees (74,831)
4.3 Part2, SECHON 2, COIUMN 13......iiciieeieieieesce ettt ettt bbbt e st s st s s sas st sses et (23,704,155)
44 PArtd, COIUMN 1ottt (34,074,575) (55,953,312)
5. Total gain (I0ss) on disposals, Part 4, COIUMN 19..........ccviiericiiesie ettt et a et b bbb st b st s st s s sae st s e st s eenen 73,207,840
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............cciiireiiiiieieice ettt nnas 956,215,431
7. Deduct amOrtiZation Of PIEMIUM...........c.cciiuieeieeiietietese ettt s e b s s s bbbt bbb s b e st b st n s bbb s s e s st a ettt es bt n s s e et saes 9,843,611
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15, sttt a e et seb e bt s st s e bbb s s s e ns e s anes 0
8.2 Part2, Section 1, COIUMN 19........iiiiiieirr bbb 0
8.3 Part 2, SECtON 2, COIUMN 16........coouivirerireieeiiieie sttt 0
8.4 Part 4, COIMN 15, ... bbb 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN T4 .ottt 2,295,531
9.2 Part 2, SECHON 1, COIUMN 17 ...ttt bbbt a st 1,495,500
9.3 Part2, SEction 2, COUMN T4...........iiiiiiiiiei bbb 24,515,458
9.4 Partd, COIUMN 13 eoeeieeseeseeeseeesee et seesseess st 12,704,530 41,011,019
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9).........cccueiiieriiiiiiseies ettt nans 4,232,293,422
11. Deduct total NONAAMITIEA GMOUNLS...........c..iviriiurierierriiseiis ittt 0
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cruiiiiiiicreieeieiieeist ettt ettt bbbt b et s bt a b aebesanseaas 4,232,293,422
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Annual Statement for the year 2016 of the G REAT AM E Rl CAN IN S U RAN C E CO M PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 13,993,197 | oo 13,514,460 | oooovvvrrris 15,558,416 | ..coooncverrrricennne 9,637,504
Governments (Including all obligations 2. Canada........coocoeveveevesieieens | e 152,916,698 | .......ccevevnee. 157,725,726 | .....coovvvvnne. 155,973,309 | .oovvevrvrerne 150,500,000
guaranteed by governments) 3. Other Countries......ccoovrrrieies | coveriiierieiiessisssseesseesienns {0 R [0 OO [0 RO 0
4. TotalS. ..o | e 166,909,895 | .ooivivinnnns 171,240,186 | ..o 171,531,725 | oo 160,137,504
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS..cieiceereeiiieeiicees | v 95,424,407 | cooveveernn 97421711 | o 100,632,475 | ..ooovvvverienne. 91,330,000
U.S. Political Subdivisions of States, Territories
and Po ions (Direct and guaranteed) 6. TOtalS. ..ot | e 40,816,510 | ..oovovveernes 41,813,360 | ..o 45,731,461 | .o 39,665,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... .976,599,684 .983,664,895 .1,007,046,491 | .........c.......... 962,867,681
Industrial and Miscellaneous, SVO Identified 8. United States ..1,374,756,445 ..1,432,185,432 ..1,435,810,252 ..1,503,716,740
Funds and Hybrid Securities (unaffiliated) 9. Canada.... 21,205,380 21,897,388 20,975,916 21,952,509
10. Other Countries ...15,607,058 ...76,416,918 79,425,446 80,487,251
11. Totals......ccoeeee. ..1,471,568,883 ..1,530,499,738 ..1,536,211,615 1,606,156,499
Parent, Subsidiaries and Affiliates 12. Totals... .0 20 | (O PR 0
13. Total Bonds......ccsceersseersseeenss 2,751,319,379 | oo 2,824,639,889 | ......cccoceenn. 2,861,153,766 | ...coccoervveenne 2,860,156,685
PREFERRED STOCKS 14. United States.........occvvvrvervees | covvererireriennnne 208,099,708 | .....cccovvrvrrenee 213,351,262 | ooovvreen 212,465,252
Industrial and Miscellaneous (Unaffiliated) 15, Canada........cccoeevevveveveieriens | e 4,424,000 | .coocovvrrerernnes 4,424,000 | ..ocoovvvirrererens 4,000,000
16. Other COUNtries......o.ovrrrrrrinne | corvesnennessennennens 1,980,000 | ..ovoviviieirinens 1,980,000 | ..o 2,000,000
17, TotalS....cveisreirnsciinsrines | e, 214,503,708 | .....ccooovrncnenne 219,755,262 | ...cocoovrrriiinnns 218,465,252
Parent, Subsidiaries and Affiliates 18, TOAIS....coviiceeeiceiieeireeies | et 0 | s [0 0
19. Total Preferred Stocks......... | cooccvvirricienne. 214,503,708 | .....ccoocvrncnenne 219,755,262 | ...cocovvrrririenn: 218,465,252
COMMON STOCKS 20. United States........c.cveveverercrenes | wovevnnerinerinenns 430,581,689 | .....ovvvrrernnns 430,581,689 | ..ooovreerinns 412,395,262
Industrial and Miscellaneous (Unaffiliated) 21, €anada......ccccveuvreierieriesiens | e 2,536,350 | .cooooirrrerieinnns 2,536,350 | .ovvvriereiiininns 4,355,590
22. Other COUNtHiEs. .....overreresrens | cerrrresneseesnennens 36,115,432 | .o 36,115,432 | oo 41,970,176
23, TOtalS....ooreecreeiecsenieerenenes | cveeninineinenns 469,233,471 | oo 469,233,471 | coovvvvrrici 458,721,028
Parent, Subsidiaries and Affiliates 24, TotalS...cococvererecceiereeceeies | e, 797,236,864 | .....coconev 808,936,115 | ...cooeverrranes 701,004,644
25. Total Common Stocks.....c... | c.oovvvreene: 1,266,470,335 | ....coocveenns 1,278,169,586 | ........cccoene. 1,159,725,673
26. Total StockS......sumsesssrssnsnns | covvriiiiinnes 1,480,974,042 | ................. 1,497,924,848 | ..o 1,378,190,925
27. Total Bonds and Stocks...... | ..ccccooveveene. 4,232,293,422 | ...overennn 4,322,564,737 | ..ovvvrerirnen 4,239,344,690

S104




Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. U.S. Governments
1 NAIC st | sreeeeene 368,463,243 |........cc...... 7,836,269 |.....covvnne. 2,403,652 |....corirrinne 953,006 | .coovvvvrereenn 94,844 | L XXX e 379,751,013 [ 1221100 193,232,527 | 6.4

.............. 0.0
.............. 0.0

GoIs

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

............................ 0 [ .. XXX
............................ 0. XXX
............................ 0. XXX
............................ 0. XXX
............................ 0 [ . XXX
............................ 0 ......XXX
A7 TotalS.....cocvciicici s | 13,477,942 |............. 22,158,319 |..cccovininnne 1,024,383 |............... 4,155,866 | ....occoviiiiiniiiiiinans 0 [ XXX

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

5.1 NAIC Tt | eraenieeons 68,976,103 | ........... 208,370,403 | ........... 138,665,032 | ........... 394,433,537 | .......... 137,401,689 | .......... XXX o [ s 947,846,765 |......cccovvvernnnes 304 |..... 988,206,378 |......cccoovvvirinnns 32.7 | 946,661,693
...6,112,048 ..4,963,126 |............. 5,127,572 | .....cccoeuc. 1628473 |.....cccc..ee. 3,168,952 | .......... )9, SN 21,000,170 | .07 [ 28,182,545 |09 | 21,000,170
745,919 603,247 | ..o (U S (U ST 0 [ XXX 1,349,167 | ..o 0.0 | 0 00 1,349,167

............................ 0 [ XXX
w0 | 0] XXX
............................ 0 [iiiinn6,403,582 | o0 0 |0 XXX | eeeeee....6,403,582 2 [onn....6,403,582 | ... coiennnnnnn0,403,582 | i 0
75,834,070 |........... 220,340,359 | ........... 143,792,603 |........... 396,062,010 | ........... 140,570,641 | .......... )9, SO RN 976,599,684 |.......ccovuviininas 31.3 | 1,022,792,505 | ..o 33.9 | 975,414,612 |.......cc..... 1,185,072




Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

........... 346,253,699 | ...........767,514,938
175,033,725 | ............. 88,459,786

1,113,768,637 ...35.7

...263,493,511

........... 205,875,753 | ...........553,326,985 | ...........293,863,975 55,681,406 |...............5,020,517
..33,739,631 ..146,304,625 |.... .72,567,090 |.. ...5,457,681

10,232,643 |.. ..29,516,797 |.... 28511593 | o 89,166 | ..oovvvvinininiis 0 [ ooeeee XXX [ s 48,350,199 | ...coocviviiiienn 16 |00 62,199,562 | oo 21| ...34,933,376 | ... .13,416,823
..802,997 11,440,044 | ... ...4,678,556 |.. ...558,425 | ... 876 | ......... s 17,480,897 |...coccvvivvcnrennnn0.6 | 139,879,035 | il 13 1,931,574 | ... ...9,549,323

........ ...3,365,821 .....7,090,658 |...............1,084,598 311,276 | ....................3,070 cereennnnn 11,865,422 ......5,853,225 ceriernnn0,376,550 | ..............6,478,872
............... 3,887,873 |..........[4,513,052 |.................231,725 | ................. 123,554 | ... 40,372 | L XX XK [ 8,796,577 v 4,947,631 |02 2,175,815 l...6,620,762
........... 257,904,718 | ..........752,192,161 | ...........380,937,537 |............62,188,310 |........... 10,522,517 | ... XXX.....cc.oeoo.. | ........1,463,745,243 ........1,435,087,104 |.....................47.5 |..........571,704,739 | ...........892,040,504

90IS




Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

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

L0IS

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC 1o (d).......709,017,617 |........... 942,141,997 | ........... 465,137,679 | ........... 471,709,685 |........... 142,517,050 | ..ooovvovrereicririns 0. 2,730,524,030 | ...oovvrrcrririinee 87.6 | .o XXX s [ e XXXvvoverers [ e 1,895,623,536 |........... 834,900,494
39,851,679 |...cccene. 151,267,752 |..coovvenee. 77,694,662 |...............7,052,956 |.............16,450,273 | ....ccevnirinriniirernnns0 | e 292,317,322 | v | XXX [ ). 0.9 O PR 203,857,536 | ......cvenee 88,459,786
10,978,562 ..30,120,044 |. ...8,511,593 ...89,166 | .. 0. 149,699,366 .36,282,543 | .. 13,416,823
............. 802,997 |.... 11,440,044 ....558,425 v 17,480,897 v 1,931,574 | ... 9,549,323
.......... 3,365,821 | .... 7,090,658 ....311,276 vevenee 11,855,422 rreeeeenennnnD, 376,550 | ..............6,478,872
.3,887,873 |.............10,916,634 |. ....123,554 .40,372 ..6,620,762
............................ . 767,904,549 | .......1,152,977,129 v 479,845,062 | ...........159,011,642 ..959,426,060
10.8 Ling 10.7.85 8 % 0f COL. 7..vuvvveiriieierississisisnissssssssesssssessssenes | srressssesssessasennes L3 [ 37.0 | oo 179 | i 154 | i [ OO o X o [ Ao ([ o X0 I PSSO 0.0 GO FRUORIND 0 0. CHRURUNS FUTOUND o ¢, CHRRS [PVORRmRRRRo o1 2. [FTRRRRO 30.8
Total Bonds Prior Year
........... 495,154,586 | ........1,019,895,190 |...........509,451,512 | ...........446,252,475 | ..........165,582,428 | ........ XXX ..rvovreure | crrrrmreee XXX v v XXX s | +00...2,6 36,336,191 v 1,778,895,449 | ..........857,440,742
11.2 NAIC 2 ...23,525,516 139,048,076 |. 78,131,638 |.. .2,178,039 |.............16,698,420 .259,581,690 ...183,433,509 |.............76,148,181
11.3 NAIC3 4,526,966 42,149,877 |. 20,872,629 |.. 432,421 .0 ...67,981,893 52,927,160 |.............15,054,733
11.4 NAIC4 5,520,030 | .............30,059,636 |. ...3,039,405 |.. .1,202,146 .57,818 cernennn 39,879,035 ..8,971,225 | .. 30,907,810
339,353 |.... 5,417,016 | ovvvreieenn 75,651 | i 18,622 | 002,582 | XXX [ XK e XXX e [ (€ 5,853,225 | ..coovvivivineeen0.2 | i 1,575,672 | 4,277,553
............... 1,910,038 |...............2,336,038 v 11,351,113 crrernen.2,608,904
11.7 TotalS..coeeeeirircnes 530,976,489 .1,238,905,833 | ...........618,063,721 | ...........450,637,511 .182,399,592 . (b)....3,020,983,146 | ... ..986,437,923
11.8 Line 11.7 as a % of Col. 9. [ I 17.6 ..41.0 ...20.5 149 ...6.0 21000 | XXX [ e B3 | 32.7
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | eeeeiees 564,709,081 | ........... 480,077,592 |........... 265,598,375 | ........... 445,603,623 |........... 139,634,865 | ....vvovveeiereiieins (U - 1,895,623,536 | ....cocovvvinennnn60.8 | e 1,778,895,449 | ..oovviiin. 58.9 | ...... 1,895,623,536
............. 30,307,509 |.... 97,471,014 | .............52,575,784 v 203,857,536 reeenen. 183,433,509 vereenenn.203,857,536
8,909,829 |.............19,334,875 |. ...8,037,838 .36,282,543 cereneenennD2,927,160 . .36,282,543 |..
382,512 |.... 3,654,677 |.cvverennen 3,886,439 7,931,574 | coiieen0.3 | 8,971,225 | o033 [ 7,931,574
905,705 |...ccoereenne 3,071,901 | .o 1,084,598 311,276 | 3,070 | 0 5,376,550 | 0.2 [ 1,575,672
.. 1,491,029 | 6,692,716 [ ..o 231,725 123,554 | 0,372 | 0 8,579,397 | 03 [ 8,742,209
127 TOAIS..covceeieirere et ssensssenns | fenssnsansd 606,705,665 | ........... 610,302,776 | ........... 331,414,759 | ........... 453,098,479 | ..........156,129,457 | ..ooovvvrrvrvrinrinnennn0 [ 000 2,157,651,135 | o892 | 2,034,545,223
12.8 Line 12.7 as a % of Col. 7..... ..28.3 ..15.4 ..21.0 XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10 L A96 | 106 | el 145 | B0 | 0.0 | 892 | XXX e XXX
. Total Privately Placed Bonds
13,1 NAIC Tttt essenes | eneneiaees 144,308,536 |........... 462,064,405 |........... 199,539,304 |.....cccenve. 26,106,062 |............... 2,882,185 | ..o (U 834,900,494 | ..oooviiiviieenni26.8 | e 857,440,742 | ..o 284 | D.0.9 O P 834,900,494
...9,544 170 | ... 53,796,738 |....ccco..... 25,118,878 | ..o 0 [ covvrrerernrrererenns0 e s 88,459,786 | ...cocvvvrierienrnnn2.8 | i, 76,148,181 | oo 2.5 [ ) 0.0 SR R 88,459,786
.2,068,733 ..10,785,169 |. 473,755 ...89,166 .13,416,823 v 15,054,733 | ... 13,416,823
7,785,366 ....551,355 9,549,323 | oo 03 [ 30,907,810 VTN IS 4.9 GO PR 9,549,323
2,460,115 | oo 4,018,757 6,478,872 | ..o 0.2 [ 4,277,553 A e XX s [ 6,478,872
2,396,844 | ... 4,223918 | i 0]. ...6,620,762 .2,608,904 ..6,620,762
13.7 TotalS....oooveeererireinns . 161,198,884 | ... ..225,924,054 | .. .0 ...........959,426,060 .986,437,923 ..959,426,060
13.8 Line 13.7 as a % of Col. 7..... .16.8 ..23.5 .00 XXX
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10...........ccccceevees | vovvrerrriinsiinanenns 52 | oo 174 | i, 7.2 00 ] 308 [ XX XK | XXX..ooove.

(@) Includes $.....930,326,827 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....9,893,905 current year, $.....11,974,786 prior year of bonds with Z designations and §.......... 0 current year, §......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(c) Includes $.....18,486 current year, $.....2,996,881 prior year of bonds with 5* designations and $.....3,659,603 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....365,757,816; NAIC28§............ 0; NAIC3§.... 0; NAIC4S........ 0; NAIC5S...... 0; NAIC6S......... 0.



Annual Statement for the year 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations
1.2 Residential Mortgage-Backed Securities... .
1.3 Commercial Mortgage-Backed Securities..... | e 0

368,285,304 |. ..6,969,676 | ..
.866,593 | ...

.0

1.4 Other Loan-Backed and Structured Securities.. I 2,832 | ... .0 . ....13,673
.......... 368,463,243 | ..............7,836,269 v 193,232,527
All Other Governments
2.1 Issuer Obligations .31,222,030 | ..........121,694,668 174,353,929
2.2 Residential Mortgage-Backed Securities... | .0
2.3 Commercial Mortgage-Backed Securities 0

2.4 Other Loan-Backed and Structured Securities

............ 31,222,030 |..........121,694,668

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities

............ 28,755,352
.0

........................... {01 O | 0 ..............2,499,933

3.5 TOtalS. ... | 21,002,947 0000.28,765,352 1 ..1....29,180,638 .. 16,485,870 | 0 [ 09,9, ST PO 95,424,407 | ...cooovvvviinnnn 3 [ 117,711,986

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities

.......... XXX vvevvrere [ rrenenen 40,816,510 | i 1.3 | 1000.69,983,083 | cooviivieenni2.3 | 40,816,510 | e
.......... XXX vvevvrere [0 |00 | 0 | 0.0 | 0 | 0

4.3 Commercial Mortgage-Backed Securities 0 0
4.4 Other Loan-Backed and Structured Securities.. 0. .0
4.5 Totals 22,158,319 4,155,866
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
............ 50,612,028 |..........105,784,914 | ............37,649,075 | .........117,744 224 | ...........11,872,232
................. ...802,785 | oo cerereerinnnnnn 25,481

.......... 128,698,409 | .......XXX.........ec.. | ..........660,336,7083 | ... 20.9 | .........619,673,581 | ... 205 0000.650,336,703 | 0

............ 24,700,374 |......... 113,752,659 |..........104,892,956 | ..........278,292,305
............ 75,834,070 |..........220,340,359 |..........143,792,603 |..........396,062,010 | ..........140,570,641 | ... XXX.ce0ovreeene [ 02000....976,599,684 | ..o 31.3 [ 1001,022,792,505 | o339 |0 975,414,612 .o 1,185,072
. Industrial and Miscellaneous (unaffiliated)
B.1 ISSUET OBlIGALONS. ......vevecececesireieeeie e entenes | seeeesens 86,491,707 |.......... 219,520,228 | .......... 107,783,762 | ... 5,156,379 |.ccovrrrnns 5,385,112 | oo )., SO B 424,337,189 | ..o 136 | 423,998,343 | oo 140 [ .. 272,145,956 | .......... 152,191,233
............ 77,898,040 |..........197,425,890 |............85,818,906 |............43,696,029 |.............4,057,736 | ........XXX....e00evvee | oevv....408,896,602 378,959,494 | ... 125 ........269,959,187 | ..........138,937,415

...59,670,154
.541,241,702

40,813,083 |.
52,701,887 |.

..15,246,134 | ...
..319,999,909 | ...

76,840,713 ...119,518,490

13,335,902 | ... 1,079,669

............ 62,188,310 |............10,522,517 892,040,504

.......... 257,904,718 752,192,161

.............. 7,823,640

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities

8.5 Totals




Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO

Total Bonds Current Year
10.1 1SSUET OblIgatioNS.......vvveeerieiieiririeiesieee e 175,637,859
10.2 Residential Mortgage-Backed Securities...........c.cccurerrvvrninerveinionees [ eoverennn 18,594,816 | ..........199,095,267 | ............ 88,288,058

60IS

10.3 Commercial Mortgage-Backed Securities...........ccccoevevrrerinenircrieinns v 40,813,083 | ............ 15,246,134 | ............ 21,966,568
10.4 Other Loan-Backed and Structured Securities.............cooceerreveeiveeens [ covveeinne 77,405,092 |.......... 433,752,569 | .......... 271,446,328
10.5 SVO Identified FUNGS...........ceviveieeieieciece e | ceerieeas 0.0 ST P .0 S P XXX oo
10.6 TOAIS.......cvceiciceecece ettt | eerenaenas 767,904,549 | ....... 1,152,977,129 | .......... 557,338,813 | .......... 479,845,062 |.......... 159,011,642
10.7 Ling 10.6 858 % Of COL 7....ovveivieeieicicete st sienians | cveviesissssienssanes L 370 | o 17.9 | e 154 | oo 5.1
Total Bonds Prior Year
11,1 1SSUET OblIgAtiONS.......vvvviriiiieicieieie e bssenne | eressenas 313,888,800 |.......... 665,390,414 | .......... 240,019,424 | .......... 134,653,346 | ............ 27,330,165 | .......... ) 0.9 GRS DR ) .9 N PO XXX oo [ 1,381,282,150 | ..ooovvvererns 457 |....... 1,147,588,311 |.......... 233,693,839
11.2 Residential Mortgage-Backed SECUMIES. ..........ccovviveieriisineiieieiiens | errerieis 83,664,429 | .......... 172,518,631 | ..oovvvvee 79,855,099 |............ 42,605,229 | ..o 6,741,155 | .......... ) 9.9 G DI ) 0.9 R PR ).0.9 G B 385,384,542 | ..o 12.8 | .. 241,308,289 |.......... 144,076,253
11.3 Commercial Mortgage-Backed SECUMLIES............overvvererereieineireieiens [ v 46,681,698 |........... 60,137,457 |............ 12,699,335 | covevererere s (0 (1N I ) 0.0 G DR ) 0.0 I IO D00 S B 119,518,490 | ...ooovvevvrerrrrnnnd 4.0 | 8,972,567 |.......... 110,545,923
11.4 Other Loan-Backed and Structured SECUMtIEs............ovrvverenrrrireiininns | vovvereinnns 86,741,561 | .......... 340,859,331 | .......... 285,489,863 |.......... 273,378,936 |.......... 148,328,272 | .......... ) 0.9 SN DO ) 0.0 I IO D0.0 G B 1,134,797,964 | ..coovveveren 376 | 636,676,057 |.......... 498,121,907
11.5 SVO Identified FUNGS..........coevcveieeieieceieee s | ceerenias .0 S P .0 S P .0 S I 0.0 S PR .0 S P D .0 S XXX oo e, .0, S P ). S XXX oo e, D00, S P XXX............
11,8 TOAIS. ..ottt | eebenaenas 530,976,489 | ....... 1,238,905,833 | .......... 618,063,721 | .......... 450,637,511 |.......... 182,399,592 | .......... XXX oo | e ) 0.0 I PO D.0.0 G B 3,020,983,146 | ...ocvcvverren 100.0 |....... 2,034,545,223 | .......... 986,437,923
11.7 Line 116858 % Of COL 9...oovveivieeice e | cvevierisienienesiaes 176 | oo 410 | e, 205 | oo 14.9 | i 6.0 |.......... XXX ooveveiens | e .0, S P .S S 100.0 |..oooneenas 0.0, S 673 | i 32.7
Total Publicly Traded Bonds
12.1 1SSUET OblIgAtioNS........c.cvueveevieeiicieieie et | oevesienas 524,899,682 |.......... 352,805,286 | ......... 155,515,890 |.......... 143,542,338 |............25,080,984 | .......... D00 SO D 1,201,844,181 | oo, 386 |..... 1,147,588,311 | ..ccoveveee38.0 | 1,201,844,181
12.2 Residential Mortgage-Backed Securities... . . . 62,811,162 29,574,204 | ... ...275,867,823 | .... 91.........241,308,289 ...275,867,823 |.
12.3 Commercial Mortgage-Backed SeCUMties..........ccocvvrierrvrivreneseiniens [ cevienennn. 5,433,648 | .............5,923,310 | ... 5,813,602 | ..ooveveeeeeeceeeennd0 | 0 e XXX | 17,170,559 | 06 | 8,972,567
12.4 Other Loan-Backed and Structured Securities.............ccoveveveveveveveeeeecines | ceveveennns 26,237,193 107,274,105 636,676,057
12.5 SVO Identified Funds XXX
12.6 Totals 606,705,66 331,414,759 | .........453,098,479 | .......... 156,129,457 2,034,545,223
12.7 Line 12.6asa % of Col. 7......coovveveereriercrereieinae ....28.1 154 | 210 | e 7.2 . O e XXX s [, XXX.ovreens
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 ...19.5 2106 | 145 | o 5.0 . 2 i XX s i, XXX
Total Privately Placed Bonds
13.1 1SSUET OblIgAtiONS........c.vveveiiieeireicteie et | enaesseeas 46,191,877 | .......... 152,077,872 |............ 20,121,969 | ..o 0 | e 0 233,693,839 | .ooverereeviieeen 1T | XXX ovvvveies [ e, 218,391,717
13.2 Residential Mortgage-Backed SECURIES............cccvivereiiveieiieiieieiien | evereennes 28,459,673 |............ 67,565,485 | ............ 25,476,896 |............ 15,100,312 | .covvveee 2,335,047 144,076,253 | ...coocvvvereeeeenn b8 [ XXX ovvvves [ e 138,937,415
13.3 Commercial Mortgage-Backed SECUMtIES..........o.ovvivrrrieinesieiesinns | cerreriees 35,379,435 |....cooonn 9,322,824 | ............ 16,152,966 | ..ovoevvrerrereririnnas (0 R 0 110,545,923 | ...coovvvvieeeeennn 3T [, 9.0, 0, CHNIN F 60,855,226
13.4 Other Loan-Backed and Structured SECURHES..........evrurirereiririeiienns | e 51,167,899 | .......... 313,708,171 | .......... 164,172,223 | ............ 11,646,271 | .coovvvien 547,137 498,121,907 | .ocovvrvrrenenn 165 | ) 0.9 R P 541,241,702
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees .0 S L0, S 0.0 S L. S DS, SO [PTOORUORTRORONS 0 ) [FSURORORRORRRORRON 0 ) [FSURURORRRRRRON X 0 I PSRRI .0 ST T ©.0 SR o D S [P 0
13,8 TOAIS......ocvceeececeeee ettt | oevenaenas 161,198,884 |.......... 542,674,353 | .......... 225,924,054 |............ 26,746,583 |.............. 2,882,185 986,437,923 | .o 327 | D00, G BT 959,426,060
13.7 Line 13.6asa % of Col. 7......coovveveerereerccereeinne 188 | 56.6 0235 | e 2.8 | e 0.3 . O e XXX e [, XXX oo [ eeriee e XXX e | XXX ovvvveies | e, 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.........cccceerrrerereererions | cvvereriiersieninnas 5.2 | oo 174 | e [ 0.9 | e, 0.1 . 8 e XXX e e, D, 0, ST RS 0.0 U R 0.0 S 30.8
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Annual Statement for the year 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

12.

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

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

. Cost of short-term investments aCQUIMET............cucuriieuriieercee et

. ACCIUAL OF BISCOUNL........vviievictcieecc ettt b bbbt

. Unrealized valuation inCrease (ECTEASE)...........cuvuireiiiiieieiseiese ettt nses

. Total gain (I0SS) ON QISPOSAIS........c.vuiviuiriieirieietee ettt nas

. Deduct consideration received 0N diSPOSAIS............cuureierrrreciriirieiciree et eeen

. Deduct amortization of PrEeMIUM............ccuriiiiiiierieinirsi et

. Total foreign exchange change in book/adjusted carrying ValUe............cccccviveinineincieesesseeeseenens

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

Deduct total Nonadmitted @MOUNLS............ccovieuiiiiieiee ettt




Annual Statement for the year 2016 of the GREAT AMER'CAN INSU RANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year) 821,855
2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens 0
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns 0 0
3. Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e 0
3.2 SECHON 2, COMUMN 19, s sk s bbbt 0 0
4. Total gain (loss) on termination recognized, Section 2, Column 22 (4,070,790)
5. Considerations received/(paid) on terminations, SECON 2, COIUMN 15. ..ottt sttt bbb nsen (4,070,790)
6.  Amortization:
8.1 SECHON 1, COMUMN 19....iiiiiieieicitise ettt s bbb R sttt 0
8.2 SECHON 2, COIUMN 27ttt ettt a et s s et et ae b s st e et sea et e s se e et esssaeese e e et s estesansne et sesetas st etesnsnsnnansatans 0 0
7. Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20 0
7.2 Section 2, Column 23 0 0
8. Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN T8....eiiiiiieicieiie ettt s8Rttt 764,278
8.2 SECHON 2, COIUMN 20........c0cueieieiiieiie ettt bbbt bbb a s bbbt a ettt (821,855) (57,576)
9. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =54 B8+ 7 + 8)....cuciiiiiiiieeeceeeesee sttt st sae sttt 764,278
10, DEAUCE NONAAMILEA ASSES........vviiriviiieiieictiisie ittt b e s st bbb s 4 b s bbb s s b s e ebntes st b s bbb n s 0
11, Statement value at end of current period (LINE 9 MINUS LINE 10).........covuiiuereieriieeie ettt esae sttt b st s st et b st aess s b st s st nen 764,278
Futures Contracts
1. Book/Adjusted Carrying Value, December 31, prior YEAr (LINE 6 PHOT YEAI).........vurureurerrrereersessessessesessssesessessssssessesssssssssessessssssessessssssessassssssessesssssessessassssssessasssnsnns 0
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)............cccccceeiieriicveeeicesieee e 0
3.1 Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MinUS..........ccevvvevevreerenerenseesieesenns 0
3.12 Section 1, Column 15, prior year 0 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MiNUS.............ccoeeveiverercrenreisieieiennas 17,387
3.14 Section 1, Column 18, prior year 0 17,387 17,387
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccceueveerieieirennnns 0
3.22 Section 1, Column 17, PriOr YEAI........vvvverererrreeernseseesessessssssessesssseessessenes 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date MinUS.........ccccoeueereerrerreneennenne 0
3.24 Section 1, ColUMN 19, PrOF YEAI........cceivrrierreireieieeseiese et ssssssenan 0 0 0
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....ceuieceeireiieiereie et sesse e sseess s ss e se st st 8 e s8££ 8588828212 E e85 8 2Rt ren 17,387
4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)...........ccceuueee. 1,105,650
42 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17).......... 0
4.22 Amount recognized (Section 2, COlUMN 16).........ccevrrumrenrerrereeneereireineenns 1,105,650 1,105,650
4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).....ccvueiitiieieeiieiiisseie sttt ssee sttt s s8££t s 828880 E e E SRttt 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINGLIONS IN PHIOT YEAT...........ceiiueiiiieisicie ettt b s bbb st b et b s bbb bbb bbb s s s s e 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtioNS IN PrIOF YEAI..........cvcvuiviiiieicicteie ettt bbb s 0
6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 =4.3 = 5.1 =5.2).....cuviiiiieereiieteeesee e tesie ettt st naen 17,387
7. DEdUCE NONAAMILEEA @SSEES........cucveieieciiiiie ettt b a st s bbb s s s b s bbb st s bbb bbb st 0
8. Statement value at end of current period (LINE B MINUS LINE 7).......covivuevrrieeieicteees e setess sttt bbb s sttt s b b en s ettt s s s bt es e sanseneen 17,387
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Annual Statement for the year 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

cLIs

NONE




eLIs

Annual Statement for the year 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

Beginning INVENOrY...........coerunieeieereereeeeeeeeens

Add: Opened or Acquired Transactions

Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value.......

Less: Closed or Disposed of Transactions..............ccccceveveinne

Less: Positions Disposed of for

Failing Effectiveness Criteria..........

Less: Decreases in Replication (Syntheti

Transactions Statement Value.......

c Asset)

Ending inventory.........cccocoveiennsnieiiennns

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10

Total Replication Total Replication Total Replication Total Replication Total Replication

Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)

of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
.................................... 0 [ o0 | e 0 reveeeenienessenssisseenennen0 | e [0 |0 [l
.................................... 0 [ o0 | e 0 revereeenresessenssssesnennen0 | e [0 |0 [
.............. XXX ooveverreiens | eovnrierissssenissssseienienns0 | e XX | e 0 |t XX e | eevereneeieessseieiennen0 [ e XX s [ v [ e XXX s [ e
.................................... 0 | coveeeeeeeereeeeseeneeeeeenns0 | eveeeeeeeeeeeieeeeieieenn0 | e 0 | eeeeeeeeeeeeeeeeen0 0 [0 0 e [
.................................... 0 [ o0 | e [0 | o0 |0 [0 | 0 0|
.............. D, S [OOSR | 1 [0 0.0 GRS [FSUURRRROON | I [RUSIRRINND 0.0, GOl [OOSRt | I FSTRSSIROIND .0 0, GOl [JSRURURRRRSRRRRsoot B ISTRTRTIND .0, O GOl [P oO
.................................... 0 | eovcecerceneeisriesiisieeendd |0 |0 | iveieiesissiisississieeieeen0 |0 |0 | [ |




Annual Statement for the year 2016 of the GREAT AMER'CAN INSU RANCE 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 T4......ooeieicecee ettt ettt st s bbb s b a et s s aenee 764,278
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance..............ccoevivinienninieienesieesessenenne 17,387
3. TOLAI (LINE 1 PIUS LINE 2)....eeeeeeeeeiieeieeeie sttt sttt 8 5582855858284 E 58S Rt n et ren 781,666
4. PartD, SECON 1, COIUMN B......ocooiiiirirr bbb 784,216
5. Part D, SECHON 1, COIUMN B........uevuiererrireirieeiseesssesee st sse s e ss st et ss et s e s s E ek en e sren (2,550)
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiiiieiriisiiesseieissiesse e issss sttt sse sttt 8 s8££ R R8sttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16........ouuiiiiiiieiieie bbb 764,278
8. Part B, SECHON 1, COIUMN 13........iieiiiceeicece ettt sttt ettt s bt a bt s s et se b st et et e st b s et s s s et et ee bt s et et s snaetanas 17,387
9. TOAI (LINE 7 PIUS LINE 8)....ecvivectiiiieisiete ettt ettt b bt 4 bbb s 4t b bbb bR s s b b s b b e A bR bR e s bbb bR bR b bbb bRt b st bbb n st s 781,666
10, Part D, SECHON 1, COIUMN 8........c.vuieeeiieciee ettt ettt s ettt se st s st s st et e s s et et aetssast e s s ssa et sn et et s s et et nsnaesenaetanas 784,216
11, Part D, SECHON 1, COIUMN 9.ttt ettt sttt s bbb s et n sttt s s s st ense s e (2,550)
12, Total (Line 9 MINUS LiNE 10 MINUS LINE 11)......ouiuitieeieieiie ettt sttt s bt bbb s s sttt st b s bbb b s s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271.......oiiiiiiiiieirir bbb 303,750
14, Part B, SECHON 1, COIUMN 20.........ciiiieieiiceeieeieet ettt ettt sttt b s e s st st s et b s s e ses s saesses e 91,800
15, Part D, SECHON 1, COIUMN ... bbb 395,550
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cruruuererereireisseeisessssesessssesessssessessssssessesssssessessessssssessesssssssssassssssessassssssessessssssessessasssessessassssssessesssnssessesssssessessasssessassnsans 0
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Annual Statement for the year 2016 of the GREAT AMER'CAN INSU RANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PriOr YEAI.......c.ceuiiereieieiesisssieiesssesiesesnes | evvenesesssssssesessnees 38,408,608 | ....coevvrerevererereennsrieneen0 | e 38,408,608

2. Cost of cash equivalents aCQUIrEd...........cccoueveierrieieieineieseeiseneesssssesesssssssessesssssssessessesssseses | eonsseniessessessssensense 122,433,075 | tvveveviieieiessieieseissisiennens0 | e 122,433,075

3. ACCTUAI OF QISCOUNL........couuiiiiii s | osbbsb bbbttt 0 [ o0 | i 0

4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 | o0 | e 0

5. Total gain (I0SS) ON QISPOSAIS........eviviierieiriicirireieieisse ettt sss st sssssnss | sbessesssssssessesssantessessssensessesanes 0 | o0 | s 0

6. Deduct consideration received 0N dISPOSAIS..........ccurieireiiiriirieiiiiisseieiss e sssssessessssenes | sesssessessssssesesssnnes 94,665,347 | c.ovvvvvreriereeenieennnnienen0 | e 94,665,347

7. Deduct amortization Of PrEMIUM...........cccveieieieieece ettt ss st sae s ssstns | sresessesssssssssssssesses st sssesses s sanes 0 [ o0 | e 0

8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [ o0 | e 0

9. Deduct current year's other-than-temporary impairment reCognized.............ccoeeveeviereeeceiiieisiens | ceveriiieisisisisissisissisesssseensene | aivrieieiinieisssisisssiesnssesnnsiened0 | tievirisiseinesssseresssesesssesenns 0
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-7+8-9).......ccccoccvrrrvrrnrnns | cormrrmernrireinesnnennennd 66,176,335 | c.oveeereeeerereneeieneneienen0 | e 66,176,335
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | o0 | s 0
12. Statement value at end of current period (Ling 10 MiNUS LINE 11)....ccvcvieiieiiiesieieeeeieseieesiinies | covvieiesissssseeseesesaanes 66,176,335 | oo | e 66,176,335
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:... Repurchase Agreement - Sweep Account
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Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year Impairment Change in B/A.C.V. Exchange Change Interest on and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB.J/A.C.V Encumbrances Incurred
Properties Held for the Production of Income
Land and Improvements....... . | Warren County... 12/22/1989. | 11/01/2014. .865,706 0 ... 865,706 .1,925,000 0 0 .0 .
Land . | Warren County... 09/14/1992. | 11/01/2014. 2,497,093 (V1 I 2,165,048 | ..... .8,260,000 0 0 .0 .235,953
Building, Land, and IMProVEMENES..............ccrrmermmrimeereriseresieesseeesseessesssessenenenes 12/19/1995. | 08/20/2015. 3,687,121 0 ... 2,927,819 | v 7,000,000 | cooovvrenrinnne 183,295 0 1,677,676 561,133
Office Building, Land, and Improvement: 11/30/1999. | 10/01/2015. | ...........16,881,058 .5,342,178 | ..... 5,750,000 558,565 0 1,477,246 .1,133,886
Building, Land, and Improvements 05/01/2002. | 08/04/2015. | ...........43,150,562 .30,869,951 3,462,500 988,597 0 [ eovvereeererrieriieen0 | eierienenn(988,597) [ o0 | e 7,409,359 | ... .7,732,701
Building, Land, and Improvements.. 05/11/2005. | 12/01/2015. | ........... 13,711,500 | coooveerrcrierirens 0 ..9,974,621 2,075,000 | cooovvrnrennn 425,115 0 [ o0 | e (825,115) [0 [ e 1,835,901 | oo 1,427,349
Building, Land, and Improvements.. . | 06/02/2005. | 07/09/2015. 9,767,899 0 465,572 .8,382,500 317,042 0 3,929,781 3,438,341
Building, Land, and Improvements.. 09/24/2009. | 10/01/2011. .148,396 0 337,120 0 0 3,547 38,947
Office Building and Land 12/29/1989. | 09/17/2015. 3,628,034 0 ...880,000 | oo 133,192 0
0499999. Total - Properties Held for the Production of Income 94,337,368 0]......58,240,298 2,605,804 0
0899999, TOAIS........ccvveerseiraeieaeeeseeeseeesesisees e essee st ss bbb bbbt b e es S4seeEs R R R st | cesnriins 94,337,368 | ....ovverrririrriinnn (V] [ 58,240,298 | ........... 98,072,120 | ...cooeeenad 2,605,804 0
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Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
Office Building, Land, and Improvement St. Louis 11/30/1999. | Worldwide Building, St. Louis................... 0 0 ....316,908
Building, Land, and Improvement; Charleston..........cevevereieierieeeeseeenas 05/01/2002. | Charleston Harbor Resort and Maring................cuiueireiriiinierieiisse s ssssess 0 0 6,293,364
Building, Land, and Improvements. Stevensville 05/11/2005. | Bay Bridge Marina 0 0 ... 114341
Building, Land, and Improvement; Whitefield 06/02/2005. | Mountain View Grand Resort LLC...............ccccccoevuevernneeene 0 0 ....515,066
0199999. Total - ACQUIred DY PUIChASE. .......cvuuriiiiisiiesiesiisesi s 0 0 7,239,677
0399999, TOtAS.........cooevrreerereriererieeieeeieee e 0 0 7,239,677




Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE A - PART 3
Showing all Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on "Sales under Contract"

€03

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 11 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain |  Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (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.JA.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
Building, Land, and Improvements, Florida City. FL....|05/12/2016. | AGRACEL INC 84,193 0 84,193 0 0 0 0 0 84,193 204,234 0 | e 120,041 | .......... 120,041 | oo (V1 IR 0
Building, Land, and Improvements, Florida City. FL....| 08/08/2016. | Adra Investments LLC........ccccouuurrvnnsmmreinssnrinns | wovennnne 149,891 | .o 0 [ 149,891 0 0 0 0 [ 149,891 [ .ovvveees 404,317 0 254,426 254,426 0 0
0199999. Total - Property Disposed 234,084 0 234,084 0 0 0 0 0 234,084 | ..........608,551
0399999. Totals. 234,084 0 234,084 0 0 0 0 0 234,084 | ... 608,551
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Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or

Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) (Amortization) Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
Ancestry.com... LN 09/22/2016. | . 4.386 .14,875,000 0 0 0 .0 21,280,000 |08/09/2016
Biltmore Hotel.. Coral Gables . 108/13/1999. .5.904 .13,621,966 0 0 0 .0 25,650,000 |06/01/2016
Chase Park Plaza Hotel .... | St. Loui 08/11/2014. | . 4.959 .14,613,092 0 0 0 0 27,048,000 |04/30/2014
Chatham Bars Inn . | Cape Cod 05/06/2016. | . 5.116 .40,000,000 0 0 0 0 68,173,916 |03/15/2016
Dixie Terminal Corporation.. Cincinnati . | 12/30/2008. 6.670 .15,061,418 0 0 0 .0 28,360,000 |07/29/2012
Embassy Suites New Orleans. . [New Orleans..........c.ccccuvrirerirerinneens 10/25/2012. |. 4.855 .11,041,524 0 0 0 .0 13,200,000 | 10/03/2012
Franklin Marriot Cool Springs.. . | Franklin 09/24/2014. | . 4.750 .26,015,528 0 0 0 0 31,400,000 |08/11/2014
Highland Dallas . | Dallas... 12/18/2015. | . 4.855 ..9,949,250 0 0 0 0 18,300,000 | 11/24/2015
Lemon AVENUE.........ccovievereieeeniieeiiies | cvirneias SAraSOtA......vueveerereeiciieie e 07/31/2007. | ...ooonee. 2913 | 3,260,000 0 0 0 | v 0 4,760,000 |08/07/2012
Marriott Lincolnshire. . [ LinCOINSNINE ... IL 01/28/2016. | . 5.273 ..6,700,000 0 0 0 15,250,000 | 12/05/2015
McHenry Row. [ BAIIMOIE. ..o MD.ovi [ 06/29/2012. | . 5.012 14,287,645 0 0 0 22,050,350 |04/02/2013
Miami Beach Marina............coceevrvverereens | veveveri Miami 1172212011, | oo 6.326 | .o 16,690,559 0 0 0 30,520,000 |08/28/2013
One East Fourth Inc. ... | Cincinnati 12/30/2008. | . .6.697 11,901,513 0 0 0 33,500,000 |12/29/2008
Palomar Commons.. L[ Carlsbad.......c.evirine .. 10/17/2013. | . .5.148 ..7,337,244 0 0 0 X 11,040,000 |09/25/2013
Xactware Office BUIlding.........occosvveniinens [ rovniinnns LEhi. e UT..ooo 02/24/2014. | .......co...c 4.698 | . 9,578,121 | oo 0 0 () IR 0 13,710,000 |01/28/2014
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All OtNET. .. ...iuuiiiiriiiiiesit st eebssss st b bbbt bbbt enens | anbsensesssesanenn 214,932,858 | ..o 0 0 0 | oo (L 364,242,266 XXX
Mortgages in Good Standing - Mezzanine Loans
MSR 1 [ [ AUSHN. ...ttt [ | 02116/2016. [ ..occrc 4750 [ oo 18,832,516 0 0 0 [ s 0 25,110,021 [ 1213112016
0699999. Total - Mortgages in Good Standing - Mezzanine Loans ....18,832,516 0 0 0 25,110,021 XXX
0899999. Total - Mortgages in Good Standing......... ..233,765,374 0 0 0 O 389,352,287 XXX
3399999, TOAIS....... vttt ieiie bttt bbb bbb bbb s bbbt bt eR S4bate e bR bbb bbbttt enee | ebeebnins 233,765,374 | ..o 0 0 0 | s {1 (R 389,352,287 XXX
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes $.....881,330 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $ 0 interest due and unpaid.

4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
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Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

1 Location 4 5 6 7 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 Lehi e uT 09/22/2016.. 14,875,000
Biltmore Hotel.... COTaAl GADIES........evirvei e FLuiritierinnieienins [ 08/13/1999.. 0
Chatham Bars Inn........ CAPE COU..... i MA........ 05/06/2016.. 40,000,000
Marriott Lincolnshire...............cccceevierererecccincnnne LincolnShire ...........cccueveeeeeiereccreeeceeeeceeee IL...... 01/28/2016.. 6,700,000 ....15,250,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All DN, ...tk oehE 0Lkttt 61,575,000 130,353,916
Mortgages in Good Standing - Mezzanine Loans
Invitation Homes Rev 4 Libor............cccooveirvivciriinicnne NEW YOrK.......oouiveeeeieicereeeceeeeeeae NY e | s 08/28/2014. 0 25,830,369
MSR 1 AUSHN. e TXeoviv 02/19/2016.. 18,858,564 ....25,110,021
0699999. Total - Mortgages in Good Standing - Mezzanine Loans.......... 18,858,564 ....50,940,391
0899999. Total - Mortgages in Good Standing... 80,433,564 181,294,307
3399999. Totals 80,433,564 181,294,307
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation (Amortization) Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

Mortgages Closed by Repayment
Embassy Suites Nashville....... Nashville... ...| 10/25/2012. | 12/05/2016. | ............... 7,028,070 0 0 0 (V1 I 7,028,070 7,028,070 0 0
Invitation Homes 4 Euro+400.. | New York.. ..| 08/28/2014. | 05/06/2016. .34,817 0 10 10 0 ..34,827 | .. 34,827 0 0
Invitation Homes Rev 4 Libor.. [ NEW YOrK.........c.ocuervreerereieererinrinerienereens 08/28/2014. | 05/06/2016. | ............. 19,509,350 0 3,000 | .0 0 | 3,000 0 19,512,350 | coovcverees 19,512,350 0 0
MSR 1 Austin ...| 10/02/2014. | 02/16/2016. ...15,941,013 0 1 1 0 15,941,014 ...15,941,014 0 0
Wild Dunes Resort............c.... Isle of Palms ..|03/30/2011. | 12/22/2016. ...13,445,397 0 0 0 0 13,445,397 | .. ...13,445,397 0 0
0199999. Total - Mortgages Closed by Repayment...................... 55,958,647 0 3,011 | o0 el 0 | 3,011 0 55,961,658 | ............. 55,961,658 0 0
Mortgages With Partial Repayments
Biltmore Hotel... Coral Gables FLowooe [ 08/13/1999. [ 12/12/2016. | ....coonvvrrenne 136,946 0 0 0 0 136,946 | ..o 136,946 0 0
Chase Park Plaza Hotel.......... St. Louis MO.... [ v 08/11/2014. | 12/12/2016. 310,633 0 0 0 0 310,633 | .o 310,633 0 0
Dixie Terminal Corporation...... Cincinnati OH.... 12/30/2008. | 12/23/2016. 300,382 0 0 0 0 .300,382 ....300,382 0 0
Embassy Suites New Orleans. [ New Orleans............c.cocuveeeeeneienneinsinenineens LA..... 10/25/2012. | 12/12/2016. 256,712 0 0 0 0 256,712 | .. ....256,712 0 0
Franklin Marriot Cool Springs.. [ Franklin.............cc.oeveeernimnernerineenseiennins TN | e 09/24/2014. | 12/12/2016. 64,472 0 0 0 0 W BAAT2 | 64,472 0 0
Lemon Avenue Sarasota .| FL..... 07/31/2007. | 12/14/2016. | ......ccc0nc... 1,160,000 0 0 0 (V1 I 1,160,000 .1,160,000 0 0
McHenry ROW........cocvvvnrirenes Baltimore..... MD.. 06/29/2012. | 12/12/2016. 255,397 0 0 0 0 .255,397 ....255,397 0 0
Miami Beach Marina............... MIBMI ..o FLowooo [ 11/22/2011. | 12/112/2016. 341,194 0 0 0 0 341,194 0 0
MSR 1 AUSHN. oo TXee 02/16/2016. | 12/12/2016. .26,048 0 0 0 0 ....26,048 0 0
One East Fourth Inc Cincinnati OH.... 12/30/2008. | 12/23/2016. 935,645 0 0 0 0 .935,645 0 0
Palomar Commons.... CarlShad. ... CA..oe | v 10/17/2013. | 12/12/2016. | .ccovvvrrennee 150,067 0 0 0 0 .150,067 0 0
Xactware Office BUilding......... | LENi...cooiiiiiniiiiininninisisisnsssninnsssnens | UT o | i 02/24/12014. | 12/12/2016. 235,404 0 0 0 0 .235,404 ....235,404 0 0
0299999. Total - Mortgages With Partial REPaYMENS. .........cverieririiiserisriseresssessssesssrssssssenienes . 4,172,900 0 0 0 (VI I 4,172,900 | .. 4,172,900 0 0
0599999, TOtAl MOMGAGES..........covverererireirciieiesee it sssiseie sssssesssesssss s ssasss st es s essssssssssienes | soesesessons 60,131,547 0 3,011 | o0 i, (V] [ 3,011 0 60,134,558 | ............. 60,134,558 | ...coovvriiriiriiniid 0 0 0
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1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B/A.C.V. Income Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
000000 00 O |Global Premier Finance Company LOC........c.cccccvvuneve. ‘ ......... ‘ Cincinnati.................. | OH..... | Global Premier Finance Company...........ccoverennennes | ............ ‘ 02/01/1999 ......... [\ I 19,291,783 | ......... 19,291,783 | ....... 19,291,783 0 0 {1 [ {L ) [ (V] I 589,085 | ....... 25,708,000 |....100.000
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated et tereries eerereseseneneetesesesenenetesesenaenans | evererns 19,291,783 | ......... 19,291,783 | ....... 19,291,783 0 0 (1] [P () [ (U 589,085 | ....... 25,708,000 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 0 |Caltius Partners lll, L.P. ......ccccooovnevrirenimerirniiririenes R..... Los Angeles.............. CA..... Caltius Partners lll, L.P.........cocvereneenernernerrerinennes | cevvreiinns 06/25/2004 ........0 | oo 94,095 | oo 80,872 | .coovuerinnn 80,872 | ........ 134,290 | oo (V1 I 158,841 | oo (U 0 | ovrrrerrenn(6,968) | oo 231,000
456662 ZB 1 |Industrial Piping Inc. R....... Charlotte Industrial Piping Inc 12/01/2016| .. 97,769 97,769 0 0 {1 I 0 .0 0
000000 00 O |Monarch Capital Partners Il, L.P. .| Monarch Capital Partners Il L.P... 01/12/2015| .. 5,618,372 | ........5,518,372 | ....... 513,573 0 0 | o 0 0 ..1,020,000
000000 00 O |Northcreek Mezzanine Fund II, L.P.. Northcreek Mezzanine Fund II, L.P. 01/31/2014] .. 517,572 30,555) 0 (VI I 0 .0
000000 00 O |Vida Opportunity Fund, L.P...... . Austin Vida Opportunity Fund, L.P.... 12/05/2016| .. ..3,000,000 0 0 (1 [ IO 0 ]
000000 00 O |Yukon Capital Partners Il L.P... . Minneapolis ...|MN..... Yukon Capital Partners Il L.P. 07/17/2014] .. 3,274,757 | .......3,2T4,757 | ....... 152,489 0 (| I 0 w0 ] AT7.894 | 1,723,333
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated ettt ettt ettt b e erenaetenan 12,489,342 | ......12,489,342 | ........ 769,797 | ..ooovveve 0f.... 158,841 | ...cocvene (0] [ 0]......530778 | ....... 3,402,882
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O |A&M Capital Opportunities Fund, LP ...........ccccceuuvnne R Greenwich................. CT..... A&M Capital Opportunities FUNd, LP ..........c.ccocersernes | cerrrriennes 10/121/2016 ......... KT I 319,939 |. 319,939 319,939 0 0 (VI I (U (V1 SRR | B ISR 2,680,061
000000 00 O |A&M Capital Partners, LP ... R...... Greenwich.. |CT.. A&M Capital Partners, LP 12/06/2013| .. ..1,436,933 .1,877,667 1,877,667 353,091 0 (V1 I 0 ] 3,553,605
000000 00 O |Altenergy Storage, LLC ....... | Rowayton CT..... Altenergy Storage, LLC.. 09/28/2015| .. ..1,000,000 ..1,000,000 1,000,000 0 0 (VI I 0 0 .0
000000 00 O |Archlight Energy Partners Fund VI, LP. R....... Boston Archlight Energy Partners Fund VI, LP.. 08/04/2015| .. 2,540,432 | ..........2,595,412 | .........2,595,412 0 0 (1 [ IO 0 w0 ] 26,396 | e 3,459,601
000000 00 O |AMMC CLO 20 War€hOUSE............everrermeeemeerrrenerires | worerenns George Town.. .| UBS Securities LLC.... 11/21/2016] .......0 | oo 1,500,000 | ...ccvveee 1,500,000 | ......... 1,500,000 3,000 0 (VI I 0 .0
00174C  AA 1 [AMMC VI, Limited/ AMMC VI, Corp. R.... George Town.. . | Lehman Brothers, Inc. 06/21/2008] .......0 | .cooerereiererirerae 0 30,000 30,000 3,360 0 (| I 0 .0
001755 AC 1 |AMMC VII, Limited/ AMMC VII, Cory R George Town.. .| Goldman Sachs, Inc. 12/18/2006| ........0 [ oo 0 17,760 17,760 | ........ 148,417 0 (01 I 0 ]
000000 00 O |Bexion Pharmaceuticals, LLC.. .| R.......| Cincinnati Bexion Pharmaceduticals, LLC.... 07/31/2015| ........0 . 212,756 212,756 0 0 (| I 0 0
000000 00 O |BGP FS Holdco, LLC o |Rue. New York.... BGP FS Holdco, LLC . 11/08/2016 ........0 | .........2,118,322 | ........... 2,118,322 | ......... 2,118,322 0 0 (11 I 0 .0
000000 00 O |BIC Investors, LLC (RSI HOMES).........ccoevvmrvererens R..... Scottsdale.. BIC Investors, LLC (RSI HOMES)..........cccovvvuerenrrnnens . 05/22/2015| ........0 | ...........7,000,000 | ........... 7,000,000 | ........ 7,000,000 0 0 (VI I 0 .0
000000 00 O |Blue Chip VI, LLC e | Rees Cincinnati... Blue Chip VI, LLC . .. | 11/05/2014] .......1 . 669,997 | ... 669,997 | ....... (103,829) 0 (VI I 0 .0
000000 00 O |Blue Chip VI Extension FUN..........cccoevvnrerrrnrirnirnrinnns R Cincinnati...........coo.... Blue Chip VI Extension Fund...........cccoevvevenrevrnninns [ ovenninns 11/05/2014| ......... 1. 1,200,000 | e 1,706,869 | ......... 1,706,869 | ........ 153,896 0 0 | o (01 [
000000 00 O |Blue Chip VI Extension Fund Il R....... Cincinnati... Blue Chip VI Extension Fund II.. 09/15/2015| .........1 .1,172,955 1,172,955 (27,045) 0 (1 [ I 0
000000 00 O |Bridge Growth Partners L.P..... R..... New York.... Bridge Growth Partners L.P....... 07/15/2014/ .........3 4,735,616 | ........4,735616 | ........ 376,624 0 (1 [ IO 0 | v [ virinnn9,324 | i 3,484,866
000000 00 O |Channel51,LLC Channel 51, LLC 04/29/2016| .........0 609,975 609,975 90 0 (1 I 0 | cvvrrererieeenn0 [ eiveieennn(5,233) [ o 884,882
000000 00 O |Cincinnati Cornerstone Investors El lll, LLC Cincinnati Cornerstone Investors El llI, LLC.. 09/13/2016f .........0 .600,000 0 0 (| I 0 0
000000 00 O |Cincy Tech Fund IV, LLC Cincy Tech Fund IV, LLC 03/18/2016 .........1 217,718 | o 217,718 | e (10,877) 0 (V1 I 0
000000 00 O |Cintrifuse Early Stage Capital Fund I, LLC . . . Cintrifuse Early Stage Capital Fund I, LLC ... 04/29/2013] ........1 256,564 | ............256,564 | ............ 7,073 0 {1 I 0
000000 00 O |The Cranemere Group Limited .| R London UK. The Cranemere Group Limited 05/21/2014/ ........0 0 0 (1 [ IO 0
000000 00 0 [DESRIVI, LLC.....iieirirrerierieeresieiseeseesseneeeens R....... New York.... DESRI VI, LLC 12117/2014| ........0 2,777,218 | ... 2,777,218 | .. 415,436 0 (V1 I 0
000000 00 O |Electric Guard Dog, LLC Electric Guard Dog, LLC. 06/08/2016 .........0 ..1,500,000 0 0 {\ 3 I 0
000000 00 O |Financial Edge Fund, L.P. Financial Edge Fund, L.P. 11/29/2007| ........0 v 4,962,043 | ........4,962,043 | ..... 1,096,510 0 (VI I 0
000000 00 O | Greenspring Opportunities IV, LP. .| R Owings Mills... . Greenspring Opportunities 1V, LP 04/25/2016] .........1 | ..............405,000 | .............. 401,263 | .oocoevvn 401,263 | ........... (3,737) 0 {1 IO 0
000000 00 O |Gryphon Partners IV, LP . San Francisco. .. |CA..... Gryphon Partners IV, LP . .. | 12/06/2016 .........3 . 937,272 937,272 0 0 {1 IR 0f.. .0 M
000000 00 O |Harvest Intrexon Enterprise Fund I, LP.........ccccccovvunvne R....... San Francisco........... CA.... Harvest Intrexon Enterprise Fund I, LP..........cccoovvvnce [ cevrerreene 09/04/2015] ......... 0 [ .reeren830,000 | ooooennnene 574,961 | ............ 574,961 | ......... (55,039) 0 {1 IO (01 [ {1 [ 184 | ......... 1,370,000 | ....... 0.860
000000 00 O |L-A Saturn Acquisition, L.P.. R...... Philadelphia L-A Saturn Acquisition, L.P.... 01/16/2015 ........0 e 14,075,023 | 14,075,023 | ..... 2,673,930 0 (V1 I 0 115,159 | ....... 2.460
000000 00 O |LLR Equity Partners IV, L.P. R..... Philadelphia.... LLR Equity Partners IV, L.P... 03/14/2014] ........3 | ...........1,782,893 | .......... 1,926,102 | ......... 1,926,102 (28,654) 0 (VI I 0 1900,000 | ....... 0.300
000000 00 0O |MCOF GP,LLC R New York.... MCOF GP, LLC 07/15/2016 .........0 600 0 0 (11 I 0 0 [ 0.600
000000 00 O [MCOF Management, LLC.... wveeer | New York .| MCOF Management, LLC.. 07/15/2016| .........0 300 0 0 (1 [ 0
000000 00 O |Medley Credit Opportunity Delaware Fund, L. R New York.... o [NY... Medley Credit Opportunity Delaware Fund, L.P........... | .. .. |07/15/2016 .........7 3,812,182 | 3,812,182 | ....... (35,025) 0 {1 IO 0
000000 00 O |Medley Real D (Annuity) LLC.......cccovvvvrmrernerrnniirciis R New York........ccocoeue NY...... Medley Real D (Annuity) LLC......ccoovevreiereniineiieeins | eeeireenne 03/21/2106 ......... 3| 1,564,692 | .......... 1,564,692 | ......... 1,564,692 0 0 (VI I 0 | o0 [ e,
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1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired |Strategy| Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B/A.C.V. Income Investment | Ownership
000000 00 O |NB Secondary Opportunities Fund IIl L.P. .. R New York.... NB Secondary Opportunities Fund Il L.P. .... 05/23/2013] .........3 ..3,845,651 | .........3,845,651 | ....... (193,027) 0 (V1 I 0 .0 ..691,822 | ......3,475412 | ...... 0.350
000000 00 O |NB Strategic Co-Investment Partners Il L.P. R....... New York.... NB Strategic Co Investment Partners Il LP.... 10/01/2012] ........3 .2,914,6% | ........2,914,69 | ........ 207,307 0 (1 [ IO 0 w0 ] 41,928 | 366,654 | 0.320
000000 00 O |NB Strategic Co-Investment Partners Il L.P. ..... New York.... NB Strategic Co-Investment Partners Il L.P. ... 01/28/2016f .........3 674,345 | ..........674,345 | ....... (149,652) 0 {1 IO 0 .0
000000 00 O |OBC Investment Partners, L.P. (Bock & Clark). . | R....... | Cincinnati OBC Investment Partners, L.P. (Bock & Clark). 07/31/2014/ ........0 913,952 | ..........913,952 | ... 230,485 0 (1 [ I 0 0
000000 00 O |OLG Investment Partners, L.P........ccoocrnivrvinnne R....... Atlanta Lucas Group IP, LP (OLG) 09/27/2013| ........0 ..1,294,799 239,752 0 (VI I 0 .0
000000 00 O |Orchard Tosca Investment Partners, L.P. R....... Mason Orchard Investment Management, LLC. 08/19/2011 ........0 3,158,754 | ........3,158,754 | ....... (138,032) 0 {1 IR 0 .0
000000 00 O |Patriot Financial Partnersll, L.P............... R...... i Patriot Financial Partnersll, L.P............. 04/30/2014/ .........3 ..3,180,087 | .........3,180,087 | ........ 248,990 0 (11 IO 0 (]
000000 00 O |Project Senator Holdings, L.P........ccccovvriiiriniinininnane R.... Toronto. . | Project Senator Holdings, L.P........cccoovrnrnininninns | e 05/11/2016 ......... 0 1,500,000 | ......... 1,500,000 0 0 0 | oo (1 ] O 0
000000 00 O [PWP Growth Equity Fund | LLP. PWP Growth Equity Fund | LLP. 08/20/2014/ ........3 .4,445799 4,445,799 | ........ 899,236 0 0 | oo 0 .0
000000 00 O [RCCF IFBYPHONE, LLC . RCCF IFBYPHONE, LLC 09/09/2014/ ........0 L1,494791 | 1494791 | L 121,997 0 (VI I 0 .0 .
000000 00 O |River Cities Capital Fund IV, LP .. R Cincinnati... River Cities Capital Fund IV, LP. 09/30/2012] .........3 622,625 | ...........622,625 | ....... (436,390) 0 (V1 I 0 .0 134,640 | ....... 1.290
000000 00 O |River Cities Capital Fund V, LP ... R Cincinnati... River Cities Capital Fund V, LP.. 12/31/2012] ........3 1,044,998 | ........1,044,998 | ....... 140,878 0 (V1 IO 0 .0 cernennnD70,000 | oo 0.710
000000 00 O |Snow, Phipps, L.P. ... R Wilmington SNOW, Phipps, L.P. ..ccioiicieiineineeesisesesissienes | eeeeneenns 02/06/2007| ......... 3 3,812,951 | ........3,812,951 | ...... (65,342) 0 (VI I (U (VI OO B IS 413,855 | ....... 1.080
000000 00 O |Snow, Phipps II, L.P. ... R Wilmington. Snow, Phipps II, L.P. ..... 01/08/2010f.........3 ..6,261,357 | .........6,261,357 | ..... 1,701,729 0 0 | o 0 .0 ...41,054
000000 00 O |Snow, Phipps IIl, L.P. .. R...... Wilmington. Snow, Phipps IIl, L.P. .... 06/08/2016 .........3 979,475 | ...........979,475 | ......... (77,524) 0 (VI I 0 .0
000000 00 O |Solamere Capital Fund Il, LP R....... Boston.... Solamere Capital Fund II, LP ... 08/19/2013| ........3 1,478,676 | .......1,478,676 | ........ 190,433 0 (1 [ IO 0 .0
000000 00 O |Solamere Capital Fund II-A, LP .. .| Boston Solamere Capital Fund II-A, LP . 08/19/2013f .........3 .870,206 | ............870,206 | ........ 144,928 0 0 | o 0 0
000000 00 O |Solamere Portfolio Company Investments, LLC.. Boston.... Solamere Portfolio Company Investments, LLC 04/18/2016( .........0 299,994 (6) 0 {1 I 0 (]
854631  ZZ 4 |Stanley Martin Community LLC .......ccovvevvvvirnrirerninnes R..... Reston ... L[ VA..... Stanley Martin Community LLC..........cccoouvivrvrniirennns 12/09/2009] .........0 ..1,393,280 1,393,280 | ........ 114,554 0 {0 IO 0 .0
000000 00 0 |Thorley Industries, LLC R....... Pittsburgh . |PA.... Thorley Industries, LLC 09/23/2015| .........0 750,000 ...750,000 | ....(1,050,000) 0 (VI I 0
000000 00 O |Three Ocean Partners LLC ..........c.cccccoevvvvernvecsieiinnns R...... New York........cc....... NY...... Three Ocean Partners, LLC...........cccoveevevevrveccreveciees | e 06/01/2011] ......... 0| . 398,521 | o 425,024 | ... 425,024 0 0 0 | e (0} 0
000000 00 O |Tritium Partners, LLC.........ccoceeremrvrneerrereneerserieniiens R..... Austin . Tritium Partners, LLC 06/26/2015| .. ..1,130,109 1,130,109 2,912 0 (VI I 0 .0
000000 00 0 |Tyson Holdco, LLC R Norwalk.. | CT.eee Tyson Holdco, LLC . 07/20/2016| .. ..1,000,000 1,000,000 0 0 (V1 I 0 .0
000000 00 0 |Vida Longevity Fund, LP.......c.cccovrimriririniniinniinninnns R..... AUSHN. .o X Vida Longevity Fund, LP........cccccoinmiinininnninniinniins | s 04/01/2015] ......10 | ...........5,605,551 | ........... 898,917 | ..ooeuus 5,898,917 | ....... 274,006 0 (] [P 0 .0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 91,548,688 ..113,103,929 | .....113,103,929 ..7,374,455 0 (V] [P 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0 | GAI MEXICO HOLDINGS, LLC....cscrrersrmsrse [Rucoc | CINCIANG. e [OH..... | GAI MEXICO HOLDINGS, LLG...cocccrsrerecsrscee [ [12131/12015 0 0 0 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 0 0 (U 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O |Kaleb Grove Investors, LLC R.... Colorado Springs...... CO..... Kaleb Grove Investors, LLC 11/30/2016 .. 0 0 (| I 0 .0
000000 00 O |L-A Laramar Urban Neighborhood Fund, L.P.. R..... Philadelphia.............. PA..... L-A Laramar Urban Neighborhood Fund, L.P. 10/15/2015 ........0 | ..........1,480,513 | .........1,313,276 | ........1,313,276 | ....... (106,266) 0 (V1 I 0 .0
000000 00 O |Lubert-Adler Real Estate Fund VII, LP R..... Philadelphia PA...... Lubert-Adler Real Estate Fund VII, LP .. 10/15/2013] .. 672,095 0 0 .0
722480 ZZ 6 |Pineapple Square Properties LLC . |R.......| Sarasota. . | The Isaac Group Holdings, LLC. 04/19/2006| .. .0 0] 140,000 0
000000 00 O |PRCP-Abacoa Partners, LP R....... Jupiter.... PRCP-Abacoa Partners, LP 12/09/2015| .. 0 0 0 .0
000000 00 O |PRCP-Arcadia Partners, LP. R..... Seattle.... PRCP-Arcadia Partners, LP... 10/26/2016 .. 0 0 (| I 0 .0
000000 00 O [PRCP-Aurora Partners, LP... R Denver.... .. |CO..... PRCP-Aurora Partners, LP 08/22/2016| .. 0 0 0 | o 0 .0
000000 00 O |PRCP-Avondale Partners, LP............cccoeevereireriennne. R.... PhoeniX........cccceune. AZ..... PRCP-Avondale Partners, LP............ccccooeeeeviicceens | v 09/23/2016 0 0 {1 ISR (1] O 0
000000 00 O |PRCP-Dallas Four Partners, LP. R...... Dallas. PRCP-Dallas Four Partners, LP. 11/06/2015| .. 12,145,325 | 12,145,325 | ....... 12,145,325 0 0 {1 IR 0 .0
000000 00 O |PRCP-Everett Partners, L.P..... R...... Seattle PRCP-Everett Partners, L.P....... 07/21/2016) ........0 | ceeoovrrenc 4,907,693 | ........... 4,907,693 | ......... 4,907,693 0 0 (VI I 0 .0
000000 00 O |PRCP-Missouri Partners, L.P. R St. Charles. PRCP - Missouri Partners, L.P. 10/15/2015 .. ..5,410,000 ..5,410,000 5,410,000 0 0 (11 I 0 .0
000000 00 O [PRCP-Ohio Partners I, L.P.. PRCP - Ohio Partners I, L.P. 04/06/2016| .. ..4,768,405 ..4,768,405 4,768,405 0 0 (11 I 0 0 ..1,237,000
000000 00 O |PRCP-Oregon Partners I, LP........ccccooevenvernernsnnnenns | Reveance PRCP - Oregon Partners |, LP.. 04/08/2016| ........0 | ...........2,694,330 ..2,694,330 2,694,330 0 0 (11 I 0 w0 | 125,446 | 134,000
000000 00 O |PRCP-Stuart Partners, L.P..........cccccooeummrrmeiinmrinneran | Rivincs PRCP-Stuart Partners, L.P.........cccccoooninnrrneinnirnnis | coveireenns 12/06/2016 ......... (V1 12,706,592 | ......... 12,706,592 | ....... 12,706,592 0 0 (VI I (U (V1 PRI 1 I IO 5,843,000
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Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of

CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired |Strategy| Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B/A.C.V. Income Investment | Ownership

000000 00 O |Righetti Ranch, L.P. e | Reve San Luis Obispo. CA..... Righetti Ranch, L.P. 06/26/2015| .........0 | ccovvverncs 5,280,000 | ........... 5,278,891 | ........ 5,278,891 0 0 (V1 I 0 | covvrrrrrerrneen0 [0 | 0 | 26.690

000000 00 O |Student Housing Joint Venture, L.P..........ccccovvvviernnn. R Philadelphia PA...... Student Housing Joint Venture, L.P........cccocvvrrrrnnnne . 09/30/2014 .. ....27,000,000 ..27,369,278 | ....... 27,369,278 | ........ 499,947 0 0 | o 0 [ o0 [ 689,270 | o0 | 55.270

000000 00 O |TRG Southgate, L.P......... X Dallas. TRG Southgate, L.P 11/09/2016| .. ..1,636,980 ..1,636,980 1,636,980 0 0 (V10 IO 0 [ o0 | 0 | 1002:2,073,000 | ... 22.500

000000 00 O [Water Street O'Connor, L.P.. R Atlanta.... .. | GA...... | Water Street O'Connor, L.P... 10/22/2015] .. .9,141,470 .9,141,470 9,141,470 0 0 (U] 0 .4,730,000 |...... 37.500
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Unaffiliated. ..o ssisssssisins cosesssssssessssessnesssnssssnssnssssssnsenss | connnee 139,569,179 | ....... 140,010,049 | ..... 140,010,049 | ..... 1,065,776 | .o 0] . e 140,000 | ..o 0| 0 | 2,874,346 | ... 29,488,000 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

000000 00 O |Crescent Centre APartments...........covvrveernreerersnnenes R....... Cincinnati...........coo.... OH..... Great American Insurance ComMpany..........ccoeweeerernes [ covererenes 03/13/2006 ......... (0 0 | 0 0 0 0 (1 [ IO (V1 IO {1 [ I (V1 0 [ 99.000

000000 00 O |GAKEYLIME, LLC......ovvvviireireiiiceieceieccieccii R GUMEE. ..o [ GAKEY LIME, LLC......ooiieiriiiereiieceeeeeeieeesienens [ eoveeeninns 11/19/2015 ......... (U I 13,675,880 | ......... 13,675,880 | ....... 13,675,880 0 0 (VI IO (U O 0| e 1,973,496 | ..o 0 ... 50.000

000000 00 O [GALIC Pointe LLC R Destin | FLa GALIC Pointe LLC 03/25/2011| .. 4,000 4,000 4,000 0 0 0 | o 0 801,144 0 [ 35.000

000000 00 0 | GALIC Sorrento, LLC R...... Coral Gables.. .. |FL..... GALIC Sorrento, LLC 06/27/2012] .. (31) 0 0 0 | v 0 279,258 0 ... 35.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated...........cccooiiiiiiiiiiiiiiicsnisiiisnies i | eosiines 13,679,849 | ......... 13,679,849 | ....... 13,679,849 0 0 (V] [P (0] [ 0. 3,053,898 | .....cccoevennend 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated

000000 00 0 |Pretium Mortgage Credit Partners I, LP...........c.coe. [Revcce. | NEW YOHerorrrrss [NY......| Pretium Mortgage Credit Partners I, LP............ooce [ [1210412014] ......0 [ 2,689,326 [ oo 2,469,346 | ........ 2,469,346 | ... (87,719) 0 0 [ 0 [ 0 [ 0] 2,310,674 | .....0570
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans = Unaffiliated. ..........veueriiririiiisiiniieissississi s ssnssississnins aerssssssssssssensssesessessssessnssssssssans 2,689,326 | ........... 2,469,346 | ......... 2,469,346 (87,719) 0 (U (] (| 0 s 2,310,674 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

000000 00 0 |R4 Housing Partners IV, L.P...........ooemessee [Revcce | NEW YOHerorrrrss [NY...... [R4 Housing Parners IV, L.P.......ccoomssscscsssces [ [1211212014] ... 0 [ oo 7,935,145 | oo 7,968,397 | .o 7,968,397 | .0e(764,004) | ..oo(716,879) [ corrrcrn 0 [ 0 [ 0 [ 0] 9,780,601 |......12.500
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated..........c.ccocovvivrincsnnnnenns OSSOSO OO ST OO PPRPTRRYPPTORY EPTTRT 7,935145 | ......... 7,968,397 | ......... 7,968,397 | ....... (764,004)| ....... (716,879) | oo (| I [ (| P 0| s 9,780,691 XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated

000000 00 0 | Georgia Tax Credit Fund GA, LLC.......o..oooooronrcen [Revo | AllANA oo [GA......| Georgia Tax Credit Fund GA, LLC.......o..oocoorcme [ [12/03/2014]........0 [ oo 6,187,489 | ......... 6,187,489 | ........ 6,187,489 | .o 0] .o(563,544) | oo 0 [ 0 0 | 0 | 0].....95.000
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit = UN@ffilIAEEO. ..ot oottt ettt en et snsensennnans | srsssessens 6,187,489 | .......... 6,187,489 | ......... 6,187,489 | ..o 0 [ (563,544) | .... XXX
4499999. SUBOtAl = UNAFAIIAIEA. ...tk fhb bt f Lkt eienies 259,949,910 | ....... 282,228,551 | ... 282,228,551 | ... 8,358,304 | ...(1,280,423)] ... 6,541,772 | ......92,834,274 XXX
4599999, SUDLOLAL = AFFIIEEEA. ... e RS nnse s | s 32,971,632 | ........ 32,971,632 32,971,632 0 (0I5 EPSOTOOOOOON o I [PPOOROPOOOOO o I IFPRPOPOROPOORIOR | [ [PV 3,642,983 | ....... 25,708,000 XXX
4899999, TOAIS.........c.eeoeeeee et Leeeeeee Lt | ereiis 292,921,543 | ....... 315,200,183 | ..... 315,200,183 | ..... 8,358,304 | ....(1,280,423)] ........ 298,841 | ..ooovvernnn (O [ 0] ... 10,184,755 | ..... 118,542,274 XXX




803

Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally Type and Actual Cost at Additional Investment Made Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition After Acquisition Amount of Encumbrances Ownership
Fixed or Variable Interest Rate | tments That Have Underlying Char: istics of Other Fixed Income Instruments - Affiliated
000000 00 0 |Global Premier Finance Company LOC. ... .ot snisss st senssnsas CINCINNALIL ..o OH........... Global Premier Finance COMPaNY.........uiieeiiiersisssesseerserssssssssssssseanssssnns 12/30/2015. 0 0 . 6,460,085 | ..o 0] s 100.000
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income INStruments = AffIlEEA. ... e cesiissier st nees 0] 6,460,085 | ..o 0 XXX
Joint Venture or Partnership That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 0 |Industrial Piping INC........cccovurivrininiieiiinis Charlotte. Industrial Piping Inc....... 12/31/2016. 0 65,290 | ..ovivieieriieienis 32,479
000000 00 0 [Monarch Capital Partners I, L.P........cccovoerienenirererceeneens New York Monarch Capital Partners IIl, L.P................... 01/12/2015. 0 0 [ e 1,470,000
000000 00 0 |Northcreek Mezzaning FUNG [, LP.......coiuoiuiiiiiieiieiceceeis st Cincinnati . Northcreek Mezzaning FUnd I, L.P.........c.cooveirieiiiereieeeesee e 01/31/2014. 2 0 ... 118,795
000000 00 0 |Vida Opportunity FUNG, LP........ccoiuiiieiieinireiciseiesesee e enees Austin X Vida Opportunity FUNd, LP.........cooviiiieesceeecseeeseeeeeseeseseenes 12/05/2016. | ............... 2 | e 3,000,000 | .oovveieeeieeeeeen 0
000000 00 0 |Yukon Capital Partners Il L.P . | Minneapolis.... MN Yukon Capital Partners I L.P.........cooooioirieis e sesnes 07/17/2014. 2 0 1,232,848
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FiXed INCOME = UNGFfIIBIEN. ... couiiiiiiiiiiiiieisiisiie ettt ss st sss st st enss | e4seeesesseessessee s e o080 e E o881 eE 808840 E e E 10840828108 bbbttt ettt n b tsn st ensanssentensnes | cersasena 3,065,290 | ..o 2,854,122
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O |A&M Capital Opportunities Fund, LP Greenwich ..| A&M Capital Opportunities Fund, LP .... . [10/21/2016. | .. ..319,939 .0
000000 00 0 |A&M Capital Partners, LP ..........cccovvrveneene Greenwich <veveeneee. | A&M Capital Partners, LP 12/06/2013. 3 0 227,975
000000 00 0 [AMMC CLO 18 UBS WAREHOUSE........... George Town CYM......... UBS Securities LLC ... | 08/14/2015. 0 01.. 6,000,000
000000 00 0 |[AMMC CLO 19 Collateral..................... George Town CYM......... UBS Securities LLC . 1 09/30/2016. | ............... (VI IO 12,000,000 | ..coovverererirennn 3,000,000
000000 00 0 |[AMMC CLO 19 UBS WAREHOUSE........... George Town CYM......... UBS SECUMEIES LLC.......ocvrierieiiicriieie e 08/18/2016. | ............... (01 I 1,493,250
000000 00 0 [AMMC CLO 20 UBS WAREHOUSE........... George Town CYM......... UBS SECUMEES LLC.....voirreririicisee st 11/21/2016. | ..oevvnnd (0 I 1,500,000
000000 00 0 |Archlight Energy Partners Fund VI, LP.. Boston MA........... Archlight Energy Partners Fund VI, LP 08/04/2015. 3 0
000000 00 0 [BGP FSHoldco, LLC... New York BGP FS Holdco, LLC. 11/08/2016. | ...cvvvevnd (0 I 2,118,322
000000 00 0 |Blue Chip VI, LLC.... CINCINNGL......cvove s Blue Chip VI, LLC . 11/05/2014. 1 0
000000 00 O |Blue Chip VI EXtENSION FUNG.........ooiiieriieiiiecieieise ettt CiINCINNALE. ..o Blue Chip VI EXteNSion FUN..........cooiieirriireeiececeeeseie s 11/05/2014. 1 0. 120,000
000000 00 O [Blue Chip VI EXtENSION FUN l.........ocuiviuiiiieiiiiiisieiesiesiesis s esessens CINCINNGLI....ooevie s Blue Chip VI Extension FUNd Il...........cccooviiiiiiiininiessississiesienes 09/15/2015. 1 0 ... 360,000
000000 00 0 |Bridge Growth Partners L.P.......ccccccocviririnenae New York Bridge Growth Partners L.P 07/15/2014. 3 (O] 3,037,673
000000 00 0 [Channel 51, LLC Washington....... Channel 51, LLC.......ooviiieieieee et 04/29/2016. | ... .0 (5,233)
000000 00 0 |Cincinnati Cornerstone Investors El lll, LLC Cincinnati Cincinnati Cornerstone Investors El lll, LLC .109/13/2016. | ... .0 ...600,000 ...0
000000 00 0 [Cincy Tech Fund IV, LLC......cccoevvircvrnrirece Cincinnati... .| Cincy Tech Fund IV, LLC 03/18/2016. 1 96,000 | ...... 132,595
000000 00 0 |Cintrifuse Early Stage Capital Fund I, LLC .......ccccoovvvvnne CINCINNGLIL...oovvoee s Cintrifuse Early Stage Capital Fund I, LLC ... | 04/29/2013. 1 0 .. 106,034
000000 00 0 [The Cranemere Group LIMITEA..........oeururereirerieirieiceseie ettt sseenees London The Cranemere Group Limited .| 05/21/2014. 0 0 [ 2,650,236
000000 00 0 |Electric Guard Dog, LLC.......ccocovvrvvvirirnirriinrinne Columbia Electric Guard Dog, LLC... 06/08/2016. | ............... (1 IO 1,500,000 | coooorvereieeeeas 0
000000 00 0 [EOS Energy Storage, LLC.........ccocovvvvuenne New York . | EOS Energy Storage, LLC 08/19/2016. | .....oo.vv.n (1 IO 1,000,000 | covoverereeeeeeees 0
000000 00 0 |Greenspring OpPOTtUNIIES IV, LP.........cvuiiiiiieiieieiieiee sttt eneen Owings Mills . | Greenspring Opportunities [V, LP..........ccoooiriririeineeeieeseee s 04/25/2016. 1 90,000 |...... 315,000
000000 00 0 | Gryphon Partners IV, L.P. ..ottt ssessansnes San Francisco Gryphon Partners [V, LLP.........ooiiiessesissssssse st ssssssssessnes 12/06/2016. 3 937,272 | oo 0
000000 00 0 [Harvest Intrexon Enterprise FUNA |, LP.........ccoviiriiinieeereceeeee s San Francisco. Harvest Intrexon Enterprise FUNd |, LP........c.ooviirininresce s 09/04/2015. 0 0. 480,000
000000 00 0 |L-A Saturn Acquisition, L.P........cccccrivernirerniricineinns Philadelphia L-A Saturn Acquisition, L.P......... 01/16/2015. 0 0 [ oo 77,584
000000 00 0 [LLR EQUity Partners IV, L.P........ccoiiiieieie et nsees Philadelphia .| LLR Equity Partners IV, L.P.........ccvinseeeseeecs e 03/14/2014. 3 0 .. 990,000
000000 00 0 [MCOF GP,LLC.....ocoovrrrrirircrrrirnne New York MCOF GP, LLC 07/15/2016. 0
000000 00 0 |MCOF Management, LLC........cocuvvrrvrrrirmrinrierinninns New York MCOF Management, LLC......... 07/15/2016. 0
000000 00 0 |Medley Credit Opportunitiy Delaware Fund, L.P. New York Medley Credit Opportunitiy Delaware Fund, L.P. .107/15/2016. 7 ..2,904,298
000000 00 0 [Medley Real D (Annuity) LLC........coouiiieeiinriiniisnieieeeesisssssiesiesesseens New York Medley Real D (Annuity) LLC.........cccovvvririrs 03/21/2016. | ... .3 19,914
000000 00 0 |NB Secondary Opportunities FUNA I L.P. .......coviieirecrenreeiseeee s New York NB Secondary Opportunities Fund Il L.P. ........cccccovvennnee. 05/23/2013. 3 ([ 1,557,500
000000 00 O [NB Strategic Co-Investment Partners Il L.P. New York NB Strategic Co-Investment Partners Il L.P. 10/01/2012. 3 0. 323,023
000000 00 0 [NB Strategic Co-Investment Partners Il L.P. ... New York NB Strategic Co-Investment Partners |1l L.P. 01/28/2016. | ....cvovvevne 3 | 165,107 | overcrrrerennens 684,876
000000 00 0 |OLG Investment Partners, L.P. (Lucas Group) AHANtA. oo . | OLG Investment Partners, L.P...........cccooornrnirnrnceeecninns ... [ 09/27/2013. 0 0 4,270
000000 00 0 [Patriot Financial Partners Il, L.P Philadelphia . | Patriot Financial Partners Il, L.P. .| 04/30/2014. 3 0. 1,125,000
000000 00 0 [Project Senator HOIAINGS, L.P.........cccoimieieei ettt snen TOTONO- ..o Project Senator HoldiNgs, L.P........c.cuiiirrcereres e 05/11/2016. | ....coon.n.. (1 [ IO, 1,506,842 | .o (6,842)
000000 00 0 |PWP Growth Equity Fund I LLP..........cccoovvvviiiirins New York PWP Growth Equity Fund | LLP... 08/20/2014. 3 0. 1,337,107
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally Type and Actual Cost at Additional Investment Made Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition After Acquisition Amount of Encumbrances Ownership
000000 00 O [River Cities Capital FUNA V, LP ..ot Cincinnati... . | River Cities Capital Fund V, LP 12/31/2012. 3 0 ... 120,000 0 0.710
000000 00 0 [SNOW, PhIPPS LiP. oottt bbb Wilmington SNOW, PRIPPS LLP. oo 02/06/2007. 3 0 ... 197,020 | oo (V1 1.080
000000 00 0 [SNOW PRIPPS 11, L.P. oottt Wilmington SNOW PRIPPS 11, L.P. oot 01/08/2010. 3 0 ... 729,662 | ....... 0 0.680
000000 00 0 |Snow Phipps lll, L.P. c.ooveiririicicisciecis Wilmington Snow Phipps Ill, L.P. ..... 06/08/2016. | ............... 3 | e 681,609 | ...oovvvrririirens 603,622 | ..o 0 | v 0.550
000000 00 0 |Solamere Capital FUNG I, LP ..o ssssnssenes Boston Solamere Capital FUNG 11, LP ..o 08/19/2013. 3 0 .. 478,500 | ....... 0 0.800
000000 00 0 |Solamere Capital FUNA 1-A,; LP ..o Boston . | Solamere Capital Fund II-A, LP .... | 08/19/2013. 3 0. 288,750 | ....... 0 0.860
000000 00 O |Solamere Portfolio Company INVestmMents, LLC.............cccvmiiiiriniiiiiiessisssissiiesiesesssiesies Boston . | Solamere Portfolio Company Investments, LLC . |04/18/2016. | ............... (V1 O 300,000 | oo (V1 RN 0| e 0.660
000000 00 O |Tritium Partners, LLC... Austin Tritium Partners, LLC. 06/26/2015. 3 0 ... .1.080
000000 00 0 |Tyson Holdco, LLC Norwalk Tyson Holdco, LLC.... 07/20/2016. | .......ocevvv. (O 1,000,000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f COMMON StOCKS = UNGIIBIEA. ... ...v.evuiirireieisisisisiieisssisseiess s ssssssse s s esssse s essssesanssssassaes fasesessosssessass s ees e et eee o8 8eE 8884881084840 E 40 E 840808080ttt ens s ententenns | cerssena 28,412,048
Joint Venture or Partnership That Have Underlying Ch of Real Estate - Unaffiliated
000000 00 0 |Kaleb Grove Investors, LLC Colorado SPriNgS.......c.vvveerereeenrisersissiernnnns CO...ovee Kaleb Grove Investors, LLC.........cc.cccvuveee. 11/30/2016. | ............... {1 N 8,713,872 | ool 0
000000 00 0 [L-A Laramar Urban Neighborhood Fund, L.P Philadelphia PA............ L-A Laramar Urban Neighborhood Fund, L.P........c.ccccccvvrrininrcneees 10/15/2015. 0 0. 900,000
000000 00 O |Lubert-Adler Real Estate FUNA VII, LP ......oouiiimiiiiiiciieieieiiesieeiss sttt essssens Philadelphia PA...ccons Lubert-Adler Real Estate FUnd VI, LP ..o 10/15/2013. 0 (V1 11,250,000
000000 00 0 |PRCP-Abacoa Partners, LP..........cccocvevrernrenne JUPIEr..vveeiciicine FL PRCP-Abacoa Partners, LP 12/09/2015. 0 0 6,720,250
000000 00 O |PRCP-Arcadia Partners, LP. SEAIE.....oeei s .. | PRCP-Arcadia Partners, LP...... 10/26/2016. 0 220,800 | .... 7,113,633
000000 00 0 |PRCP-Aurora Partners, LP.. Denver. . | PRCP-Aurora Partners, LP.............. 08/22/2016. | ............... () RN TAT,738 | o 6,337,567
000000 00 0 |PRCP-Avondale Partners, LP........ccccccovvunee. Phoenix PRCP-Avondale Partners, LP 09/23/2016. | ............... (VI IR 432,000 | oo 0
000000 00 0 |PRCP-Dallas Four Partners, LP ........c.ccccccovieieirinrreininnens Lewisville...... PRCP-Dallas Four Partners, LP .........c.......... 11/06/2015. 0 0 4,455,775
000000 00 O [PRCP-EVErett PAMNEIS, LP.....c..iioiiiiieiieiieciieissiiesiessesi st SEAIE....eee s PRCP-Everett Partners, L.P...........ccouuiieriieeeisiseesesiessessesisseseninn 07/21/2016. | ......ovvevve (V1 I 5,040,413 (132,720)
000000 00 0 [PRCP-Missouri Partners, L.P..........ccccccouveuiveemeeiiiieeereceerennn St. Charle: ..| PRCP - Missouri Partners, L.P............... 10/15/2015. 0 0. 4,420,107
000000 00 O |PRCP-Ohio Partners II, L.P Cincinnati .| PRCP = Ohio Partners Il, L.P.........ccviiiiieiiieisseesisesssssssssssesensns 04/06/2016. 5,885,320
000000 00 0 [PRCP-Oregon Partners |, LP . | Oregon City . | PRCP - Oregon Partners |, LP 04/08/2016. | ... ..150,000 | .o 2,544,330
000000 00 O [PRCP-Stuart Parners, L.P........c..cccciciiiiiiiiiiciiis e ssisssenes Stuart FL PRCP-Stuart Partners, L.P...........ccciiiiiiiiceissiessiesesiseesssiees 12/06/2016. | ...coovvvevrnd (V1 12,706,592 | ..o 0
000000 00 O [Righetti RanCh, L.P.......cccoocuueveerrnerierierieeieiis San Luis ODISPO........verrerrerriririerierereeereeens CA..covvr Righetti Ranch, L.P................. 06/26/2015. 0 0. 1,980,000
000000 00 O |TRG Southgate, L.P.......ccooevrerrmeererirnirnrirnnns Dallas X TRG Southgate, L.P........ 11/09/2016. | ....ovvvnee. (V1 I 1,636,980 | .ooovrreieirerierieins 0
000000 00 0O |Water Street O'Connor, L.P Water Street 0'CONNOT, L.P........coiiiiiiiiiinieiicssississiens i 10/26/2015. 0 0 .. 6,356,000
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of REal EState = UNGIIAEEH. ... .. oottt sttt sesenee st sntee | fef1etsesasseeseeseeeeseeseeeeeeEeeseEeEeeEees oA e EaeE e a8 eEseE et eeEeE 8o e e eeEeEAeEeEeeEeEfeEseEeeEeesee e b et enteesee et eesen et et antensesnssnsansessnsantens | cosssessessesnsans 29,738,395 | ................... 57,830,262
Joint Venture or Partnership | That Have Underlying Ct of Real Estate - Affiliated
000000 00 O [GAKEY LIME, LLC .| Gurnee IL GA KEY LIME, LLC .| 12/17/2015. 0 0 2,138,230
000000 00 0 [GALIC POINte LLC ....ovvvmrirircrieiieiieeiseeniseiieeiees DESHN. ..ot | GALIC Pointe LLC ......cccoovverrririrnnes 11/13/2015. 0 0 ... 862,908
000000 00 0 |GALIC Sorrento, LLC.......ccirumiiiiiinniisenisisisssnissssssssenseneseeens Coral Gables.........cccovure. FL GALIC Sorrento, LLC 03/19/2015. 0 0 ... 307,276
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affillated..........c.cc.  woiiiiiiiiiiei sttt 0] 3,308,413
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 O | Prefium Mortgage Credit PANrS I, LP......c...csersrsesessrsmssrsersrssersesesesersesese [ New York [NY......... | Pretium Mortgage Credit PAHETS I, LP..........oocooooesssersrsmsessesesesrses [ 1112412015 0 0. 744,045
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans = UN@ffiliaa. ... ..ot ekt ens bbb 0 ... 744,045
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
000000 00 0 R4 HOUSING Partners IV, L.P.......oocoomovscssssesesisesesssssssssssesesesetesessesssssssesesesesess [ New York [NY.o [R4 HOUSING Partners IV, L.P.......oocoosmssessssssssssesssesesesssrsssss [10101/2015. | 0 0 [ 5,001,260
3399999. Total - Non-Guaranteed Federal Low Income Housing TaX Credit = UNGFfIIBEEE. ...ttt st0e itttk £ eEb bbb 0 ... 5,001,260
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
000000 00 0 | Georgia Tax Credit Fund GA, LLC .| Attanta.... .. [0212712015. | 0 0. 168,440
3799999. Total - Non-Guaranteed State Low Income Housing TaxX Credit = UNGFfIlIBIE. ..ot tee eeetet ettt sttt 8 8o 8 e eheee | o48em1eEeheeEees et ses et bttt enrenser s 0. 168,440
4499999, SUDTOLAL = UNAFAIIAIEA. ...ttt sttt sttt 1k 8828 £E £ E 8848488 4EE84EE 808408 1eEE 1+ 441 eLEf4EEESHEE oL EEoEEE L8 1EEE4HEE4EE8HEEEoLEHEEEHoLE4EEEHEEEoEE1EEE1eEE4EE81EEE1eE  £LE1eEEEHEEE4EER 4L R oEE1EEE LR 4EEE4EE A4 EE 4R EHEEE oA E 4L 84 EE LR E L8 LA 4L R 4L E L LA E Rkttt | erbisnieneennas 61,215,732 | coovvincis 100,170,454
4599999, SUDOtAL = AFFIIBEA. ... vkt LE e f LRkt 0 9,768,498

4699999. Totals

61,215,732

.............. 109,938,952
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SCHEDULE BA - PART 3
Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 8 Change 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 in| Exchange Less Exchange Gain | Realized Gain Total Gain
Originally Dispoal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (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) I Accretion | Recognized Other (9+10-11+12) B./A.C.V on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated

909283 AA 1 | United Air Pass-Th. Cert 9.20% 3-22-08............ | Wilmington......... ‘ DE.. | Distribution.. | 10/30/1996. | 06/07/2016. | ..ooovvvereerinns (O (O 0 | e 0 0 0 0 (V) 198,204 | .ovvovvvririinnns [V 198,204 | .......... 198,204 | .oovvvriiiiinens 0
1199999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Char. of Other Fixed Income Instr. - Unaffiliated [0 [ (0] [ 0. 0 0 0 0 0. 198,204 | ..coovovvvvern, 0] ., 198,204 | .......... 198,204 | ..o 0
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated

000000 00 O |Global Premier Finance Company LOC............. |Cincinnati ........... ‘OH. |Distribution.. |02/01/1999. |09/27/2016A ......... 2,412,000 | oo, (O 0 | 0 0 0 [ 2,412,000 | ....2,412,000 | ..o, (V] IS 0 0 0
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Char. of Other Fixed Income Instr. - Affiliated.........cccociinins wovvinninsisnissisisssssssses | covnnens 2,412,000 | .o (U 0 ] 0 0 0 0 2,412,000 | ....2,412,000 | ..ccocoovrieranenns (] 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

000000 00 0 |Caltius Partners ll, L.P. ...........oooowcoccs [ Los Angeles....... | CA.. | Caltius Partners Ill, LP.............oo.ooorc [ 06/25/2004. [ 06124/2016. | ........... 66,017 | oo 0 [ oo 0] 0 0 0 0 66,017 [ .o 66,017 | oo 0 o 0 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated. ........c.cooviriniinies o | v 66,017 | oo (U 0] e 0 0 0 0 66,017 | ... 66,017 | oo (] 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O |A&M Capital Partners, LP ........cccccovvvverirerienns Greenwich ........ CT.. | A&M Capital Partners, LP ..........ccccoveevrvverrnnns 12/06/2013. | 12/08/2016. | ............ 790,546 | ..o [V (VN I 0 0 0 (V1 I 790,546 | ........ 790,546 0

000000 00 O |AMMC CLO 17 Warehouse. .| George Town..... CYM| Prior Year Adjustment.. ... | 07/02/12015. [ 01/31/2016. | ...oecvvrvnend 0 0 0 0 0 0 ....(4,920)

000000 00 O [AMMC CLO 18 UBS WAREHOUSE .. | George Town..... | CYM| UBS Securities LLC. ... | 08/14/2015. | 05/27/2016. | ....... 12,000,000 0 0 0. 12,000,000 | ....12,000,000 L0 .221,306

000000 00 O |AMMC CLO 19 Collateral...........ccccervrerercrreenne George Town..... | CYM| UBS Securities LLC...........ccueremrvneennrineesenis 09/30/2016. | 11/03/2016. | ....... 15,000,000 0 0 0 . 15,000,000 |....15,000,000 | ....cooovvrrrrennce (V1 TR (V1 TR (V1 IO 21,430

000000 00 O |AMMC CLO 19 UBS WAREHOUSE.... . | George Town..... | CYM| UBS Securities LLC. ... |08/18/2016. | 11/03/2016. 6,000,000 0 0 0| e 6,000,000 | .....6,000,000 | ....ccccoeerire0 | o0 | i (V1 I 44,401

000000 00 O |Archlight Energy Partners Fund VI, LP .| Boston............... MA. | Archlight Energy Partners Fund VI, LP ... | 08/04/2015. [ 06/29/2016. 59,587 0 0 0 59,587 0 0

000000 00 O |Boston Ventures V, L.P. .. .| Boston .. MA. | Final Distribution... .| 09/30/1996. | 02/24/2016. ...6,636 0 2,128 0 ...8,764 (1,965) 0

000000 00 O |Boston Ventures VI, L.P.. Boston .. . |MA. | Final Distributiol 05/31/2000. | 12/22/2016. | . .60,998 .0 ..(30,358) | .... .0 .30,640 0 26,839 0

000000 00 O |Bridge Growth Partners L.P.. .. | New York.. NY.. | Bridge Growth Partners L.P.. .. | 07/15/2014. | 10/19/2016. 0 0 0 534,710 ...0 0 0

000000 00 O |The Cranemere Group Limited............ccccceuuunec London . | UK.. | The Cranemere Group Limited. ... | 05/21/2014. | 07/15/2016. 0 0 0| e 660,000 .0 0 0

000000 00 O [DESRIVI,LLC.... New York.. .[NY..|DESRI VI, LLC ...|12/17/2014. | 01/25/2016. 0 0 0 46,849 .0 0 0

000000 00 O |EOS Energy Storage, LLC... . | New York........... NY.. | Transfer to Schedule D . | 08/19/2016. | 11/30/2016. 0 0 0| e 1,000,000 | .....1,000,000 .0 0 0

000000 00 O |LLR Equity Partners IV, L.P. Philadelphia....... | PA.. | LLR Equity Partners IV, L.P..... 03/14/2014. | 12/13/2016. 0 0 0 317,107 .317,107 0 0 0

000000 00 O |NB Secondary Opportunities Fund IIl L.P ... |New York........... NY.. | NB Secondary Opportunities Fund Il L.P ... | 05/23/2013. | 12/29/2016. 0 0 0 358,811 | ........ 358,811 ...0 0 0

000000 00 O |NB Strategic Co-Investment Partners Il L.P. ..... | New York.. NY.. | NB Strategic Co Investment Partners Il LP........ 10/01/2012. | 12/16/2016. 0 0 0 47,119 .0 0 0

000000 00 O |NB Strategic Co-Investment Partners Il L.P. .... | New York.. NY.. | NB Strategic Co-Investment Partners Il L.P. ... [01/28/2016. | 12/22/2016. 0 0 0 25,986 | ... ..0 0 0

000000 00 O |Patriot Financial Partners Il, L.P........cccccoccoeenn. Philadelphia....... PA.. | Patriot Financial Partnersll, L.P..........c.ccccccooeen. 04/30/2014. | 11/18/2016. | ...........423,898 | ...ccovvcvvrenc0 | o0 | e, 0 0 (VI I 423,898 | ........ 423 898 | i 0 0 0

000000 00 O |PWP Growth Equity Fund | LLP.........ccccrvvumnee. New York........... . | PWP Growth Equity Fund | LLP... ... | 08/20/2014. | 05/12/2016. 0 0 0 46,003 | ......... 46,003 .0 0 0

000000 00 O |River Cities Capital Fund IV, LP ...... Cincinnati River Cities Capital Fund IV, LP... ...|09/30/2012. | 12/15/2016. | ...c0eer 827,508 | covovivviiennn0 | 0 | i 0 0 0 | e 427,508 | ........ 427,508 .0 0 0

000000 00 O |Snow, Phipps L.P. ... . | Wilmington.... . | Snow, Phipps L.P. ... . | 02/06/2007. | 06/22/2016. | ....coeeeee . 73,601 | ovevviiirivieens0 | e [ 0 0 0 73,601 | .......... 73,601 .0 0 0

000000 00 O |Snow Phipps II, L.P. Wilmington .| Snow Phipps Il L.P. 01/08/2010. | 06/22/2016. 0 0 0 ..187,742 187,742 0 0 0

000000 00 0O |Snow Phipps Iil, L.P. ... . | Wilmington.... .| Snow Phipps IIl, L.P. ... .. | 06/08/2016. | 08/02/2016. | ...........228,231 | ..cccecvircccncn0 | ceiiiicnnnl0 | 0 0 0 228,231 228,231 .0 0 0

000000 00 O |Solamere Capital Fund II, LP . | Boston .. . | Solamere Capital Fund II, LP ... | 08/19/2013. | 12/28/2016. 0 0 0 216,834 | ........ 216,834 .0 0 0

000000 00 0 |Solamere Capital Fund II-A, LP .. Boston .. . | Solamere Capital Fund II-A, LP ... .108/19/2013. | 12/28/2016. | ............236,035 | .oovoovrinnennn0 |0 | e, 0 0 0 236,035 | ........ 236,035 .0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlylng Characteristics of Common Stocks - Unaffiliated.........ccccoeiriniins wovrnrinincisnisnissnssieninne | 00eree38,748,202 | 10r00re(28,230) [ ovvvvevrisnirens0 | v | (U I (28,230) | ..ovvvviiririninns 0| 38,719,972 |....38,744,846 | ..o 0] 24874 | ... 24874 | ... 282,217
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O |L-A Laramar Urban Neighborhood Fund, L.P..... Philadelphia....... PA.. | L-A Laramar Urban Neighborhood Fund, L.P..... [10/15/2015. | 11/09/2016. | .......... 19,487 | ccoocvvvvvivicecn0 | vl | s 0 0 0 19,487 | .......... 19,487 0 0

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. 0 0 0 46,875 | .......... 46,875 0 0

000000 00 0O [PRCP-Ohio Partners Il, L.P........ . | Cincinnati OH. | PRCP-Ohio Partners |l L.P.. 04/06/2016. | 10/31/2016. 0 0 [ 1,236,915 | .....1,236,915 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 0 (VI 1,303,277 | .....1,303,277 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

000000 00 O |Aerielle IP Holdings, LLC........coovvevrvreriirnrrrirs San Francisco.... | CA.. [ DISSOIVED..........c.eviueeiieiirieieisseessiseienens 09/30/2011. [ 12/30/2016. | ...ovvvrvrirrrrnnd (V1 I (01 S 0 | 0 0 0 0 0 {1 I {11 N 0 0 0

000000 00 0 |GAKEY LIME, LLC......cevovrverrerirerircerreininenes Gurnee.............. IL.... |GAKEY LIME, LLC.....coovvvrrrirrircrinrrrerierireens 11/19/2015. | 12/30/2016. | ......... 1,632,235 | .ooveercirerannd (V1 [ 0] e 0 0 0 0| e 1,532,235 | .....1,5632,235 | ...ovveriririnnn (V1 T 0 0 0
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Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE BA - PART 3
Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change 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 in| Exchange Less Exchange Gain | Realized Gain Total Gain
Originally Dispoal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (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./ACV on Disposal | Consideration Disposal Disposal Disposal Income
000000 00 O |GALIC Pointe LLC Destin FL...| GALIC Pointe LLC ... | 03/25/2011. | 12/22/2016. .0 0 0 0 0 2,705,862 | .....2,705,862 0
000000 00 O |GALIC Sorrento, LLC Coral Gables FL...| GALIC Sorrento, LLC... .| 06/27/2012. | 12/30/2016. 0 [0 | 0 0 0 0....704816 | ........ 704,816 0
000000 00 0 |NP Acquisition, LLC.......cccoorrnrmerinnsceierinsinnines Newport............. KY.. | Distribution.. 12/16/2011. ] 12/30/2016. | ..o | i | iiiiiiiennnl0 | 0 0 0 0 (V] I (] IS (O I | I I 193,765
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated..........ccccooorininiiiininins ovivninisiennsiensnsennsniens | e, 942,913 | 0 | 0 | 0 0 0 0| s 4,942,913 | ....4942913 | .o (] (] [P | [ 193,765
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 O |Pretium Mortgage Credit Partners |, L.P............. |New York........... ‘NY.. |Pretium Mortgage Credit Partners |, L.P............. 12/04/2014. | 12/19/2016. 61,310 0 0 0 61,310 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated. 61,310 ....0 0 0 61,310 0
4499999, SUDOLAL = UNAFAIIBIEA. ......cvvoevererieseie sttt ettt etttk ekt eeE4eeE e8| sriened 40,178,806 0 (28,230) 0. 40,150,576 282,217
4599999, SUDLOAL = AFfIIALEA.............cvoiveiiecieicecieie ettt b s ebs eetsessessessee s b s s s bbbt b et eniensnns | ereniis 7,354,913 0 0 [ 7,354,913 | ....7,354,913 [ .0 [0 | 0 | 193,765
4899999, TOMAIS........vereeeeiesreieetieeeseees s ees etk ers | SR8eeE LRttt annins | enens 47,533,719 .0 ....(28,230) | .... 0| 47,505,489 |...47,728,567 | .....ccccveeeen0 | .....223,078 | ......... 223,078 | .......... 475,982
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Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 é 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 J6 8 |U.S. TREASURY NOTES 1.00 03/15/2018.... ...1,001,875 |...100.031 1,000,000 (631) 0 0. 1.000 |...... 0.936 |MS...... .2,983 .10,000 | 03/25/2015. | 03/15/2018.
912828 SM 3 | U.S. TREASURY NOTES 1.00 03/31/2017.... . ..2,539,788 |...100.094 2,526,000 (6,071) 0 (U 1.000 |...... 0.758 | MS...... 16,454 .25,260 | 01/14/2015. | 03/31/2017.
912828 XA 3 |U.S. TREASURY NOTES 1.00 05/15/2018........ccocrvvenemnsmensersnmnnnsensnsnssensensnne | S0 | e [vvrvnnnnns | | i 5,973,388 | ..... 99.969 | ..............5,963,136 | ..... .5,965,000 (2,825) 0 0 [ 1.000 |...... 0.952 |MN...... 7,745 .59,650 | 05/28/2015. | 05/15/2018.
0199999. U.S. Government - Issuer Obligation 9,515,051 XXX .9,491,000 (9,528) 0 0 XXX XXX XXX . 17,182 .94,910 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
313838 RS 1 [FNCL 511797 PT 6.0 5/01/2031.......couveurierircireeineiseisesiesisessssessessesssenens | seeenns ..114.234 3 0 0 ... 6.000 10/19/2001. | 05/01/2031.
31387D  EV 7 |FNCL 580748 PT 6.0 5/01/2031......ccvurririeieiririerierineeiesissiisesiesssesseninns | cevees ..113.133 49 0 0 ... 6.000 10/01/2001. | 05/01/2031.
31388D ZU 5 |FNCL 602055 PT 6.50 9/01/2031......cccovvumeverrirerrerieneiensenisseesesssssssessenens | sevees ..113.137 12 0 0 ... 6.500 10/09/2001. | 09/01/2031.
31388G VW 8 |FNCL 604629 PT 6.0 9/01/2031.......oouivviiniriciieiiiisssissiesiesisesssissisens | e ...14,401 |...113.451 (101) 0 0. 6.000 10/01/2001. | 09/01/2031.
31388K  WT 5 [FNCL 607358 PT 6.50 10/01/2031.........ovvuerrmerierirrereeineeserseerseesseessneees | ceveens ...32,043 |...113.137 (288) 0 0 ... 6.500 10/31/2001. | 10/01/2031.
31390V ER 1 |FNCL 657244 PT 6.0 9/01/2032.......c0omiumrierireeineiseiisiissiessssssseessessssssesees | sevenns ....30,918 |...113.150 (164) 0 0 ... 6.000 08/22/2002. | 09/01/2032.
38375B  4Z 2 |GNR 2013-H16 FI WAC-10 07/20/2063..... ..863,388 | ...... 6.160 0].. 589,959 | ...coovcvvreirreennn0 | o, (96,760) 0 0|...1614 01/28/2014. | 07/20/2063.
383750 DC 1 |GNR 2014-HO1 Al WAC-IO 01/20/2064..........ccooeverrereriirersirneriieseseessssiseeane | weves . ..1,5630,466 | ...... 6.660 | ..ooovorernn 1,066,399 | oo (V] IO 1,196,194 | .ovvvcvrerrnenn0 | e (119,831) 0 0. 1.356 01/29/2014. | 01/20/2064.
38375U MV 9 | GNR 2014-H16 BI WAC-IO 07/20/2064............ccormrririeiriirirnrineirerssiseenieinns | evers JRRTRRY i ST 2,508,657 | ... 8.330 | oo 1,641,476 | e 0 | o 1,847,516 | o0 | (142,685) 0 (V1 1.524 03/03/2015. | 07/20/2064.
38375U  PT 1 |GNR 2014-H19 EI WAC-I0 09/20/2064.........coovoiereiiesiniisessnissriissssseessssessnsane | sovea 6. 992,568 8.250 ..615,138 0 734,259 I (65,562) 0 0 [ 1.637 10/01/2014. | 09/20/2064.
0299999. U.S. Government - Residential Mortgage-Backed SECUNHIES. ... e sssisssnssnesssnsens | cnsseseseees 6,040,310 XXX | s 4,019,558 | .oovriiniis 143,419 | v 4,493,201 | oo [V (425,328) 0 0 XXX XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
83162C  HH 9 |SBAP 1997-20C 17.15 03/01/2017 | ....... | | ............ [ ........... 1 IR 3,055 {...100.000 | ...ccovrrririrnes 3,085 | .o 3,085 | oo, 2,832 | oo 0 0 0 0 [ 7.150 09/24/1999. | 03/01/2017.
0499999. U.S. Government - Other Loan-Backed and Structured Securities 3,055 XXX 0 0 0 XXX XXX XXX
0599999.  Total - U.S. GOVEIMMENE. . .vouiresiessirsersessssessesissses s sess sttt | eeensinnes 15,558,416 XXX 13,993,197 | v | (434,855) 0 0 XXX XXX XXX
All Other Governments - Issuer Obligations
110709 FR 8 |BRIT COLUMBIA 4.70 12/01/2017......coorivevirrrierinerienieeesseessessensensesessenss | vevnee | oo [ eevensrinens | ovees 1FE .20,952,600 |...103.592 ....20,718,400 20,116,250 | .ovvvvvrirvrirerrcenn0 [ i (122,357) 0 0. 4.700 03/05/2009. | 12/01/2017.
13509P BN 2 | CAN HOUSING TRUST 4.10 12/15/2018.. 8D [ | e [ 1FE ..6,191,040 |...106.135 6,368,100 ...6,048,989 ) 0 0. 4.100 05/19/2010. | 12/15/2018.
13509P EG 4 | CAN HOUSING TRUST 1.95 06/15/2019.......c0ouevimrerriecrinerierieniseeiesineniens SD. | [ | e 1FE 60,293,100 |...102.235 ....61,341,000 60,151,495 ) 0 (U 1.950 08/12/2014. | 06/15/2019.
642866 FY 8 |NEW BRUNSWICK 5.20 02/21/2017 11,374,947 |...100.581 11,164,436 .11,105,780 (40 856) 0 0 |....5200 04/14/2009. | 02/21/2017.
748148 RT 2 |QUEBEC PROVINCE 4.625 05/14/2018........cccovrirmrinriiririrsineirerssissiresinsienes | veveees ..2,370,312 |...104.138 2,499,300 ...2,394,659 3,690 0 0 [ 4.625 . . . 04/27/2009. | 05/14/2018.
74814Z EE 9 |QUEBEC PROVINCE 4.50 12/01/2019 SD. | [ | e 1FE| . 33,661,500 |...109.147 ....32,744,100 32,047,494 | ..ovvvvviniennn0 | (674,936) 0 (U 4500 |...... 2.075 | D | e 114,973 | ... 1,350,000 |07/23/2014. | 12/01/2019.
803854 JS 8 | SASKATCHEWAN CDA 3.90 07/28/2020..........ccovreurrerrrrmerireirneiseesnerseseneeens SD. | [ | e 1FE| .. 10,979,210 |...108.479 | ............11,932,690 . 10,991,638 2,142 0 0. 3.900 |...... 3.923 | ddeies | v 184,529 | ....... 429,000 | 07/23/2010. | 07/28/2020.
98704C QQ 2 |REG MUNI OF YORK 4.50 06/30/2020 SD.. [ e [ e 1FE| i 10,150,600 |...109.577 | ......cccc 10,957,700 | ............10,000,000 | ........... 10,060,393 [ ..o | o, (15,689) 0 0 ... 4.500 |...... 4.312 | D | v 2,466 | ........ 450,000 | 06/24/2010. | 06/30/2020.
0699999. All Other Governments - Issuer Obligations N 155,973,309 XXX 157,725,726 | .......... 150,500,000 ......... 152,916,698 | ..o | oo (931,630) 0 0 XXX XXX XXX | e 670,828 | ..... 5,273,200 XXX XXX
1099999. Total - All Other Governments....... 155,973,309 XXX 157,725,726 | .......... 150,500,000 | ......... 152,916,698 | ...coovvvvivienn0 [ e (931,630) 0 0 XXX XXX XXX ] o 670,828 | ..... 5,273,200 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
13063C XP 0 |CALIFORNIA ST REF CM 3.875 12/01/2030...........covuerieriiiiniinsineiienienins | e 2| 1FE 2,500,000 |...101.909 2,547,725 ...2,499,936 3 0 0. 3.875 10/09/2015. | 12/01/2030.
13063C XS 4 |CALIFORNIA ST REF CM 2.45 12/01/2031.......coevvurrreriireerierinerinenienenneees | onenen | oo | veverneenns 2| 1FE| v 14,780,000 |..... 99.387 ....14,689,399 .14,780,000 161 0 0 ... 2.450 10/09/2015. | 12/01/2031.
20772)  GW 6 | CONNECTICUT ST REF C 5.00 06/01/2024..........coovvuereererneernseiseineriesineens | wneees 2| 1FE 3,084,282 |...113.290 ..3,002,185 . 12,948,136 | o0 | (50,383) 0 0. 5.000 03/19/2014. | 06/01/2024.
373384 NY 8 |GEORGIA ST BLD AMER SRS H 4.00 11/01/17 SD.. [ [ 1 e 1FE| o 5,000,000 |...102.658 | .... .5,132,900 | ..... .5,000,000 | .. ...5,000,000 0 0 (VN 4.000 11/04/2009. | 11/01/2017.
574193 JR 0 |MARYLAND ST 1ST SER A 4.00 03/01/2025..........ovverrerrrenermerineeneninnennees | eevveee | [ vevererenes 2| 1FE| v 10,704,936 |...110.007 | ......c..... 10,824,689 | ......c..c.... 9,840,000 | ........... 10,423,534 | ..oovvocvirrircenne (V] IO (103,720) 0 (U 4.000 03/18/2014. | 03/01/2025.
604129 PM 2 |MINNESOTA ST SER F 4.00 08/01/2018.. ..3,103,106 |...104.488 .2,962,235 | ..... 2,835,000 | ... 2,887,740 | .oooooviciriinnnn0 | e (32,147) 0 0. 4.000 09/09/2009. | 08/01/2018.
604129 QK 5 |MN ST REF 5.00 11/01/2017 ...5,798,000 |...103.100 ..5,155,000 | ..... .5,000,000 | .............5,091,552 | .....cccoovvirrinan0 | e (107,237) 0 0. 5.000 . 11/02/2009. | 11/01/2017.
646039 KF 3 |NEW JERSEY ST SER L 5.2507/15/2017......ccovvemrererrerineereriesesneniesisseesans | s ...7,649,876 |...102.243 ..6,696,917 | ..... 16,550,000 | ...oc0rerr8,632,730 [ coooiviciiciiennn0 | i (150,266) 0 0 5.250 158 565 07/31/2009. | 07/15/2017.
70914P LA 8 |PAST SECOND REF 5.00 07/01/2018. ..5,770,700 |...105.447 ..5,272,350 .5,000,000 .(93,470) 0 0 .5.000 .125,000 08/26/2009. | 07/01/2018.
70914P  SK 9 |PAST 1ST SER 5.00 06/01/2024 3,623,461 |...113.987 | .... ..3,550,695 (58,924) 0 0. 5.000 . 03/18/2014. | 06/01/2024.
70914P VA 7 |PENNSYLVANIA ST 2ND 5.00 10/15/2030.........ccccrrvermmrirnerirnneisneeeieneniennnes | ceveeen | oo | eevireennes 2| 1FE| o 13,465,536 |...115.757 | ........... 13,485,691 | ..ccvvene 11,650,000 | ...........13,010,696 | ......cccocecrrenn0 | coirnie (177,652) 0 0. 5.000 122 972 05/13/2014. | 10/15/2030.
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880541 LC 9 | TENNESSEE ST-A 5.00 05/01/2017.....covvvrmivirreririerinirieriererseesesssssienienes SD.. | [ | e TFE | i 2,355,180 |...101.447 ..2,028,940 .2,000,000 | ...cc0eeeri2,016,260 | .oooovvrcririiriend0 | e, (48,072) 0 0. 5.000 04/23/2009. | 05/01/2017.
882723 KT 5 |TX ST PREREFUNDED 5.00 4/01/2020 e | 2 269,409 |...104.619 .272,009 260,000 (2,454) 0 0....5.000 05/20/2014. | 04/01/2020.
882723 LM 9 |TX ST UNREFUNDED 5.00 4/01/2020.........cccomvvirrerriernnreirerinsiseesisisnnnees | veveees . 2 2,839,160 |...104.619 | ..............2,866,561 | ..... 2,740,000 | ..coee0een 2,773,758 | o0 | e (25,861) 0 (VN 5.000 05/20/2014. | 04/01/2020.
939741  TB 0 |WASHINGTON SER B 5.50 5/01/2018........ccmvvuurirmerierirenrinineisseriersneesenins | veveees | e | AFE | 3,642,916 |...103.367 3,190,000 (56,850) 0 0. 5.500 08/20/2009. | 05/01/2018.
93974C C9 9 |WA ST REF SER R-2012 A 5.00 07/01/2024........ ST IO . 2 3,278,983 |..114.549 | ............3,230,282 | ..... .2,820,000 | .. . L0 ) 0 0. 5.000 03/18/2014. | 07/01/2024.
93974C  F6 2 |WA ST MV TAX SER C 5.00 06/01/2023..........ccomermmerrmrrrerireeerseeseerserssensenens | ceveee [P I 2|l AFE | s 7,033,560 |...113.548 | ..............6,812,880 | ....ccco..uc 6,000,000 655,282 | ..o [ (139 110) 0 0. 5.000 03/18/2014. | 06/01/2023.
93974C L7 3 |WA ST REF SERR4.00 07/01/2028...........ccovvrumrimiinriiciieninnicniissiisciienins | coiies . 2 970,000 |...105.383 0 0| 4.000 08/28/2013. | 07/01/2028.
97705L 7K 7 |WISCONSIN ST PREREF 1 5.00 05/01/2018.........ccocosvvrmiriniirerirerineeienisnines | vrenes | e |l IFE s 69,328 |...105.022 0 0. 5.000 02/13/2015. | 05/01/2018.
97705L  LX 3 |WIST SERD 5.00 05/01/2018........couirmmrerrirerieineisesesssseessesisseessssssssnens | seeees 2 2,520,968 |...101.444 2,263,436 0 0. 5.000 11/02/2009. | 05/01/2018.
97705M  BW 4 |WI ST-1-PREREF 5 18 05/01/2018 ..1,313,224 |..105.022 ...1,295,698 0 0....5.000 04/29/2016. | 05/01/2018.
97705M CH 6 | WI ST-1-UNREF 5 18 05/01/2018.. N IR . 859,849 |...104.968 848,373 0 0 [ 5.000 04/29/2016. | 05/01/2018.
1199999. U.S. States, Teritories & Possessions - Issuer Obligations............ccccverinnne: . (SRS [ 100,632,475 XXX ..97,421,711 95,424,407 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). s [T [P 100,632,475 XXX ..97,421,711 95,424,407 0 0 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
047772 XB 9 |ATLANTA PUB IMPT 2008A 5.0 12/01/18 SD.. [ e | e 1FE ...1,138,000 |...107.331 ..1,073,310 1,000,000 0 0 .. 5.000 05/21/2010. | 12/01/2018.
172252 YX 0 | CINCINNATI CITY SCH DIST 5.00 12/01/2017......cveuvvvmereerrrrerienes SD. | [ | e 1FE]| .. ...7,538,795 |...103.563 WT1114,778 6,870,000 0 0. 5.000 03/18/2009. | 12/01/2017.
346843 DV 4 |FTBEND TX IND SD 5.00 02/15/2019 SD. | [ | e 1FE| cooiei 1,152,740 |...107.722 ..1,077,220 1,000,000 0 0. 5.000 02/03/2010. | 02/15/2019.
403755 VW 0 | GWINNETT CNTY GA 5.00 02/01/2019. 5,501,459 |...104.213 ..4,924,064 4,725,000 0 0]...5.000 02/01/2010. | 02/01/2019.
403755 VY 4 |GWINNETT CNTY GA 5.00 02/01/2022.... 2|l AFE | e 1,164,330 |...104.161 ..1,041,610 1,000,000 0 0. 5.000 02/01/2010. | 02/01/2022.
414004 5F 4 |HARRIS CNTY TX 5.250 10/01/20 SD.. | [ | e TFE | i 2,353,480 |...113.325 ..2,266,500 2,000,000 0 0 5.250 01/08/2010. | 10/01/2020.
414004 8L 8 |HARRIS CNTY TAX 5.75 10/01/20........ccomrvmerirerereereeisersersesisseessensssissessess | eeenns . 1,235,350 |...107.525 | ... ..1,075,250 1,000,000 0 0. 5.750 03/16/2010. | 10/01/2020.
414004 8S 3 |HARRIS CNTY TX C 5.75 10/01/2028.........ccovvrrririirnriniireiniissessinersssssirernnes | covenes . 4,869,442 (..107.525 | .....cooouu 4247238 | ..o 3,950,000 0 0 [...... 5.750 03/16/2010. | 10/01/2028.
438670 UL 3 |[HONOLULU CITY & CO 5.00 09/01/2017.... . I I ] ..1,128,240 |...102.563 1,000,000 0 0. 5.000 11/04/2009. | 09/01/2017.
442403 DA 6 |HOUSTON TX INDPT SCH 5.00 02/15/2017 SOOI IO ] ..1,270,572 |...100.513 1,095,000 0 0. 5.000 04/30/2009. | 02/15/2017.
49474E R4 7 |KING CNTY LTD TAX SWR 5.00 01/01/2017.....comrvomrirrreiinrrinirneeissinsinens | crvees ...3,590,605 |...100.000 3,195,000 0 0 5.000 03/19/2009. | 01/01/2017.
509246 JL 9 |LAKE CNTY IL SD 7.375 02/01/2018. e 2,865,751 |...105.530 .2,210,000 0 0]...7.375 03/10/2010. | 02/01/2018.
549187 6N 7 |LUBBOCK TXB-WTRWKS 5.25 02/15/2018.........ccovrirvrirrirerieisensiserississirens | veveees . 657,050 |...100.440 ....640,000 0 0 5.250 01/29/2008. | 02/15/2018.
605341 AD 8 |MS DEV HARRISON CNTY 5.00 01/01/19.... ..1,297,077 |...106.697 1,160,000 0 0. 5.000 01/21/2010. | 01/01/2019.
605341  AF 3 |MS DEV HARRISON CNTY 5.25 01/01/21.... . o] ...1,458,899 |...112.123 1,285,000 0 0 5.250 01/21/2010. | 01/01/2021.
681712  PJ 8 | OMAHA CONVENTION CTR 5.25 04/01/2020..........coevereremriererierineeereerneinns [ voenes o] ..3,091,258 |...111.611 2,610,000 0 0 5.250 08/28/2009. | 04/01/2020.
812626 ZL 6 | SEATTLE REF IMP TAX 5.00 05/01/2017 NP 1,359,804 |...101.413 .1,215,000 0 0....5.000 03/17/2009. | 05/01/2017.
812626 ZM 4 | SEATTLE REF IMPT-TAX 5.00 05/01/2018.......ccvvvevirmrrernrrnrirernnissersnsniisinns | veveees e ...3,024,360 |...105.135 2,710,000 0 0 ... 5.000 03/17/2009. | 05/01/2018.
850000 3F 5 |SPRING TXISD PREF 5.00 08/15/2019.......cccvurmeemirmerirereieessnissensessessseees | eeeees . 910,140 |...102.473 0 0. 5.000 01/29/2016. | 08/15/2019.
850000 3S 7 | SPRING TXISD UNREF 5.00 8/15/2019.......cc0ccuiiiiiiiiniinniiciisnisnicsnisniienns | s .. 124,110 |...102.093 0 0 [ 5.000 01/29/2016. | 08/15/2019.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations [ RRTRRN IFTRRR 45,731,461 XXX 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. . e | e 45,731,461 XXX 0 0 XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01728A W9 3 |ALLEGHENY CNTY PAA 5.00 05/15/2017 ..ooveoveeerreiseierieeiseeseesssiseniens [ s [P ISR IOV 1FE| oo 3,272,130 |...101.540 | .cocvvvrneee 3,046,200 | ..ocvvrneene 3,000,000 0 0. 5.000 02/19/2010. | 05/15/2017.
01728A X2 7 |ALLEGHENY CNTY PA 5.00 05/15/2018.........ccccvvumirimiimiiireiinninniississinenines | veviee [ oo | evesiiinens [ e 1FE ..2,163,700 |...105.175 ..2,103,500 2,000,000 0 0. 5.000 02/19/2010. | 05/15/2018.
02765U GP 3 |AMERICAN PWR OH PREREF A 5.00 02/15/201 ] ...1,578,198 |...100.446 ..1,636,824 1,530,000 0 0. 5.000 01/20/2015. | 02/15/2017.
027650 HM 9 | AMERICAN PWR OH UNREF A 5.00 02/15/2017........ocvvvuevererereeiseirneriseinenes | cevee o] ...1,206,857 |...100.449 ..1,175,253 1,170,000 0 0. 5.000 01/20/2015. | 02/15/2017.
091096 BQ 9 |BIRMINGHAM WTRWKS 4.00 07/01/2017 e 4,071,672 |...101.511 ..4,019,836 .3,960,000 0 0...4.000 12/09/2009. | 07/01/2017.
130534 B3 3 |CAPOL CON RMK4.75 12/01/23 (PCG)......oovvvvvvvvvviimimmiiimiiiiiiiiiiiiisiiiiiiiisiiiiinns [ v . 2,882,250 |...101.085 | .... ..3,032,550 | ... .3,000,000 0 0 . 4.750 02/09/2011. | 12/01/2023.
130536 Qv 0 |CA ST POLL B-13.00 11/01/2025 (WM).... . e | SD [ [ |l IFE ] i 3,000,000 |..... 99.613 | oo 2,988,390 | ..cocoonvn. 3,000,000 0 0| 3.000 10/30/2015. | 11/01/2025.
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130536 QW 8 | CA ST POLL B-2 3.125 11/01/2040 (WM).......oorvverrrriienniemeeieneesseiieneissnnies [ eovies | oo | evenniinns | oo TFE| 2,425,000 |..... 98.893 | .............2,398,155 | .............2,425,000 | ............. 2,424,987 9) 0 0| 3125 |...... 3.125 ..73,887 | 10/30/2015. | 11/01/2040.
15976R  AC 2 |CHARLES CITY ECON A 2.875 02/01/202! 2| 1FE 2,650,000 |..... 91.565 .2,650,000 0 0 0]...2.875 |..... 2.875 .0 [ 10/28/2016. | 02/01/2029.
250111 AH 4 |DES MOINES IA IND SD 5.00 06/01/2018..........cevvrerimrinrineiimniinenieninsiinneees [ eovenee | o [ rverivenins | vevens 1FE| oo 1,559,894 |...105.235 1,430,740 | ..coovivvvvirrennd0 | e (20,841) 0 0]....5.000 |...... 3.399 ..70,000 |02/03/2010. | 06/01/2018.
254839 QR 7 |DC REV HOWARD UNIV 5.50 10/01/2018..........ovveeemeeiemeireneeieneiienenireneinns | eveees [ v | corevirienes [ cvvviennns 1. ..3,340,508 |...107.605 3,044,362 | ...cooovcveriirennn 0 | s (45,801) 0 0]....5.500 |.... 3.800 |AO...... | ..........40,700 | ........ 162,800 | 09/28/2009. | 10/01/2018.
267045 AJ 1 |DUTCHESS CNTY NY 5.00 07/01/2017......ccvriimriniirenisrinniisiieeiisenisnienins. | eovenes | o [ evevirenis | oo 1FE] .............1,058,830 |...101.592 1,005,050 (9,807) 0 0[....5.000 |..... 3.970 | Jdeoiss | 2000eeei25,000 | e 50,000 | 11/24/2010. [ 07/01/2017.
267045 AL 6 |DUTCHESS CNTY NY 5.00 07/01/2019........ccvmumveemeiiecerieneeiecneisnesieneniene | wveeee [ v | cerevirennns | cevens TFE| o 514,700 |...107.831 500,000 ....504,908 (1,813) 0 0 [....5.000 |...... 4580 [JJ.os | 012,500 | e 25,000 | 11/24/2010. | 07/01/2019.
311450 FD 7 |FARMINGTON NM POLL CTL 4.7 05/24 (PNW)........ccoonrimiinniicieniciiseinns [ s 2| 1FE 2,066,888 |...105.655 ....2,255,000 2134236 | o0 [ 12,997 0 0]...4.700 |...... 5.601 |AO...... | .........26,496 | ........ 105,985 | 02/02/2011. | 05/01/2024.
373541 G2 1 |GAMUN ELEC Z 5.50 01/01/2020 ...102.184 935,000 ..978,717 ....(13,500) 0 0]....5500 |... 3.835 |Jooies | 25,713 | 51,425 | 09/24/2009. | 01/01/2020.
37358M  BJ 9 |GA ST TD & TWY REV 5.00 06/01/2017.... ...101.683 ....2,790,000 .2,811,065 ...(49,513) 0 0]....5.000 |...... 3.159 | Do | e 11,625 | e 139,500 | 07/27/2009. | 06/01/2017.
37358M BK 6 |GASTRD & TWY AUTH 5.00 06/01/2018 ..105.151 | .............2,970,516 | ........ 2,825,000 2,893,669 | ...coeoveverereeren0 | (46,648) 0 0{...5.000 |.... 3.230 [JD....ooo | 019,396 | ... 141,250 | 07/28/2009. | 06/01/2018.
39602P AA 2 | GREENVILLE SC AIRPORT 6.125 10/01/2017.. ...100.929 0 0..6.125 |..... 7.712 ..21,131 | 12/17/2008. | 10/01/2017.
407272 N9 0 |HAMILTON HOSP REF 5.00 05/15/2022 ...114.068 0 0[....5.000 |...... 3.041 |MN......| ... 12,778 | .. 100,000 | 12/18/2013. | 05/15/2022.
407272 P2 3 |HAMILTON HOSP REF 5.00 05/15/2023.... ...116.663 0 0]....5.000 |.... 3.321 [MN..ooo| 12,778 | e 100,000 | 12/18/2013. | 05/15/2023.
407272 P31 |HAMILTON HOSP REF 5.00 05/15/2024.... .. ..118.334 0 0]....5.000 |...... 3.561 |MN......| ... 15,972 | oo 125,000 | 12/18/2013.| 05/15/2024.
407272 P4 9 |HAMILTON HOSP REF 5.00 05/15/2025............cootvemrvnirirerirerirnriinsisniiesienens | ceveens 2| 1FE 4,104,670 |...116.667 0 0[....5000 |... 3.751 12/18/2013. | 05/15/2025.
40727T  BY 9 |HAMILTON HLTHCR 5.00 06/01/2017..........cvvvercvericreieceereneieneeisssessenenies | ceveeen | o [ eeveveeeins | e 1FE| i 1,941,016 |...101.599 | ...........1,772,903 | ..............1,745,000 | ............. 1,762,511 0 0[...5.000 |.... 2.561 06/20/2012. | 06/01/2017.
40727T  BZ 6 |HAMILTON HLTHCR 5.00 06/01/2018.........cooevvreririrrineiieriseienissinsiieeiins | veviee [ oo | evvesiinens [ e 1FE| oo 2,675,496 |...104.830 2,470,082 0 0[....5.000 |..... 2.881 06/20/2012. | 06/01/2018.
421348 AD 5 |[HAYWOOD CNTY NC INDL 4.45 3/24 (IP)........ccovvveimririnirineierieeneissniienns | ceveees 2] . 2FE 2,088,000 {...100.271 | ..............2,406,504 | ..............2,400,000 | ............. 2,200,458 0 0|...4450 |... 5.889 02/01/2011. | 03/01/2024.
452024 GA 4 |IL MUN ELEC A 5.25 02/01/2019 2| 1FE 2,137,260 |...100.348 0 0]....5.250 |...... 4.290 06/06/2008. | 02/01/2019.
452024 GB 2 |IL MUN ELEC AGY 5.25 02/01/2021.. 2| 1FE 2,344,950 |...100.348 0 0[..5250 |... 4.650 06/10/2008. | 02/01/2021.
452227  BQ 3 |IL ST BUILD SER A 4.00 06/15/18..........orveerreiceeieneieecesiesesiesesisseseenesenes | ceveeen | o [ eeviveneins | e 2FE| ..o 2,074,000 |...103.166 0 0 [...4.000 |...... 3.470 05/17/2010. | 06/15/2018.
454624 L2 1 |INBD BK SER A 4.038 02/01/2017........cccvvmriiriirinrinniissiseiienississisessissiins | veviee [ on | eevesiinens [ e 1FE ...100.331 1,000,000 0 0]...4.038 |... 4.038 02/18/2010. | 02/01/2017.
455057  PB 9 |INDIANA ST REF C 5.25 07/01/2017........ovvveimmvrererrancrrenerrsnsissneissnnensneens | S0 o e | 1FE ..102.075 | ............2,347,725 | .............2,300,000 | ............. 2,322,061 | ..coovvvericiennn0 | s (43,053) 0 0[..5250 |.... 3.300 01/22/2009. | 07/01/2017.
455254  FC 1 |INDIANAPOLIS ARPT-RF 5.10 01/17 (FDX).....cvvurerneerneineeserserisennienesseesannes | vevenee | oo | eevvsernens [ e 2FE ...100.116 5,500,828 | ...oovviierriennn0 [ e (21,039) 0 0]....5.100 |...... 4.705 05/25/2010. | 01/15/2017.
457106  MX 7 |INGLEWOOD CA REDEV 5.75 05/01/2017.........coooomrrerniiinniiisniiisniiisniiinnns | ceveie | oo [ eeviinnins | o 2FE| .. ...101.032 ...270,125 (363) 0 0[....5.750 |..... 5.607 04/16/2008. | 05/01/2017.
458840  6A 8 |INTERMTN PWR UTAH 0.00 7/1/2017 ETM......oorveirieieciireneireneereneereneiiens | ceveee | o [ e | v 1] 5,790,488 | ... 99.083 | ............7,624,437 | ............ 7,695,000 | ............. 7,339,664 | ...ooooooverrcren0 | 187,550 0 0 [......0.000 |...... 3.441 08/05/2009. | 07/01/2017.
469487  BK 7 |JACKSONVILLE FL 5.00 10/01/2018.........ovviiririniiniiveiierisnissicssissssenes | veviee [ oo [ evvesiiinens [ e 1FE . ...105.642 1,417,892 (20,691) 0 0[....5.000 |..... 3.370 09/24/2009. | 10/01/2018.
485077  AX 9 |KS CITY MO 300 WYANDOTTE 5.70 01/01/2025............cooovvemmrriinriiiniiiniis | ceveees 2| 1FE 3,004,065 |...100.178 | ............2,774,931 | ............2,770,000 | ............. 2,770,000 0 0[....5700 |.... 5.700 02/01/2012. | 01/01/2025.
485424 KN 4 |KANSAS HWY SER A 5.50 03/01/2019.......ccccrveemmreimeiimeiinseeeseniisesssisnnnes | ceveien | oo [ eevivnennns | e 1FE 2,863,249 |...108.135 0 0]....5.500 |...... 3.130 132,275 | 10/27/2009. | 03/01/2019.
49151E U4 3 |KENTUCKY PPTY 5.00 11/01/2018........ccccriremrrrerirerinennninninerierenensennnns | SDe [ [ | e 1FE .4,730,843 | ...105.709 0 0]....5.000 |... 3.630 |MN......| ..........35,625 | ........ 213,750 |08/03/2009. | 11/01/2018.
49151E YA 5 |KY PPTY & BLDGS 5.00 08/01/2019.........coorrveemieereeiemeeieceiieneiirsseeeseeesiins [ eeviee | oo | evereiiins | ceveee 1FE ..2,193,660 |...108.259 2,058,507 0 0[....5.000 |...... 3.800 [FA.....| ........41,667 | ....... 100,000 | 11/03/2009. | 08/01/2019.
49151E 72 2 |KY PPTY & BLDGS 5.25 02/01/2019.......c0cmiiiiiiinniciinnieiienisneisssississsis | eoenne | oo [ evevivenins | vevees 1FE ..2,874,486 |...107.407 2,661,377 0 0]....5250 |...... 3.860 [FA......| .........56,656 | ........ 135,975 | 07/21/2009. | 02/01/2019.
546589 C7 5 |LOUISVILLE SWR PREREF B 5.00 05/15/2020.............ccoovvvermererameeiameernniiins | e 2. 1 3,520,515 |...109.528 | .............3,745,858 | .............3,420,000 | ............ 3,511,909 0 0[....5.000 |...... 4.000 [MN......| ........21,850 | .......... 85,500 | 09/16/2016. | 05/15/2020.
546589 D3 3 |LOUISVILLE SWR UNREF B 5.00 05/15/2020 SD.. 2| 1FE 2,655,827 |...109.499 2,649,335 0 0]....5.000 |..... 4.000 [MN......| ........16,483 | .......... 64,500 |09/16/2016. | 05/15/2020.
574204 VT 7 |MARYLAND ST DOT 4.00 05/15/2021..........coooommeirimiiiniiinniisssiisneiisnsiisnees | e 2| 1FE 2,782,728 |..106.055 | .............2,757,430 | .............2,600,000 | ............. 2,651,906 0 0]....4.000 |... 3120 |MN......| v 13,289 | ..o 104,000 | 02/05/2010. | 05/15/2021.
57429R  BS 1 |MARYLAND ST REV 5.25 03/01/2019.........ccoermrrirrieereiieceiieceieecerieseneeneees SD.. | | e | e 1FE| i 1,142,630 |...108.149 1,036,195 0 0[....5250 ... 3.500 [MS......| ... 17,500 | .......... 52,500 | 06/19/2009. | 03/01/2019.
576029 AT 9 |MASSACHUSETTS TPK A 5.00 01/01/2020..........cccovrvemmrierirerirnrienrisnrirerirenins [ oo 2| 1 2,450,359 |...104.253 | .............2,215,376 | .............2,125,000 | ............. 2,230,597 0 0]....5.000 |... 3.248 |JJoss | 083,125 | 106,250 | 08/14/2009. | 01/01/2020.
576049 SG 6 |MAWTR RES SR A 6.50 7/15/2019.. ...105.824 .1,968,814 0 0[..6.500 |... 3.590 119,600 | 03/24/2010. | 07/15/2019.
576528 CZ 4 |MATAGORDA CNTY TX NAV 4.55 05/30 (AEP) ..109.015 0 0|...4550 |... 6.676 |MN......| ........15,167 | .......... 91,000 |01/18/2011. | 05/01/2030.
576528 DE 0 |MATAGORDA PCR TX 5.20 05/01/2030 (AEP).. ...102.064 0 0]....5200 |...... 5790 |MN......| ... 17,333 | .. 104,000 | 04/06/2011.| 05/01/2030.
59259N  AY 9 |MET TRANSN SER A NY 6.00 04/01/2020. ...109.091 0 0]....6.000 |...... 3.264 |AO...... | ......212475 | ... 849,900 |07/10/2009. | 04/01/2020.
60636U BS 7 |MO ST ENV IMPT PREREF 5.00 01/01/2019......ccccvtvirmvrireriirinriienis ..107.078 0 0]....5.000 |... 2.890 12/08/2015. | 01/01/2019.
60636U BZ 1 |MO ST ENVR IMPT UNREF A 5.00 1/01/19 ...107.303 0 0[...5.000 |... 2.890 12/08/2015. | 01/01/2019.
641667 LX 6 |NEW ALBANY IN SCH 5.25 07/15/2023..........ccvvveerrieereiieneiieneiisneeisneseenees | s 2| 1FE 1,615,620 |...104.190 0 0]....5.250 |...... 4.000 11/15/2010. | 07/15/2023.
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645778 JH 8 |NJ ECON DEV-PREREF 5 17 12/15/2017 SOOI BN e ..103.663 | ...........2,617,491 | ..... 2,525,000 | ..........2,562,473 | ..ooocoiviiiiicnnn0 | e (37,956) 0 0. 5.000 |...... 3.408 |JD....... 5,611 26,250 |09/22/2015. | 12/15/2017.
645778 JJ 4 |NJ ECON DEV-UNREF 5 17 12/15/2017 [ ..103.711 ..75,000 (1,127) 0 0....5.000 167 07/17/2015. | 12/15/2017.
645918 YB3 [NJECON DEV 5.00 12/15/2018........ccuirvriirererieinirsierssseiersssisessessssisnsenses | sevenes e ..106.148 | ..............3,184,440 | ..... .3,000,000 | .............3,078,620 | .....coccovvereirren | e (38,140) 0 (VN 5.000 04/23/2010. | 12/15/2018.
646135  3U 5 |NJ ST TRANSN SER B 5.50 12/15/2017........cooorveerriiceeeneeieceiieneiisneniens | s e ..104.074 | ............3,122,220 | ..............3,000,000 | .............3,048,809 | .....ccccccoevvcccc0 | coriiii (49,277) 0 0 ... 5.500 05/08/2009. | 12/15/2017.
646136 TQ 4 |NJSTTRN TRAUTH C 0.00 12/15/2031.......ccoovvvirvrirriiciianns SD.. | oo | e TFE | 953,275 | ... 59.191 | ... . . . .0 58,375 0 0. 0.000 09/06/2013. | 12/15/2031.
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)........coveurveerieeneireneiieneiieneiies | e e 3 ] 1,426,593 | 99.655 | ..ovcvvrnene 1,349,167 | ..ccooovennne 1,353,837 | .coovvr 1,349,167 (12,219) (8,101) 0 0. 8.800 02/19/1999. | 09/11/2018.
64971Q XS 7 |NYC TRANSIT REF B 5.00 11/01/2027........cvvorevriierineeiseeiseneiseneiseneiennes | e . 2| 1FE 53,742,362 |...112.500 53,448,750 ) 0 0. 5.000 03/19/2014. | 11/01/2027.
64971W  JK 7 |NYC CITY NY PREREFUND FIN 5.00 11/1/17 ... | e e i L [ 185,809 |...103.286 180,751 ) 0 0. 5.000 11/10/2014. | 11/01/2017.
64971W  JT 8 |NYC CITY NY UNREFUNDED TRAN 5.00 11/1/17.....ccvvviririirrriieriirenirenis | e e | e 1FE| 2,468,605 |...103.244 ..2,400,423 ) 0 0. 5.000 11/10/2014. | 11/01/2017.
64986A TY 7 [NY ST ENVIR FACS B 4.75 06/15/2032 R 2] ... 1FE 4,014,000 |...101.277 ..4,051,080 ) 0 0[...4.750 09/04/2013. | 06/15/2032.
64990E DG 9 [NY ST DORM INC TAX A5.00 12/15/2027........coomrveeerrreinneiicneiieneiesceiienees | ceveees . 2] 1FE 37,152,950 |...115.352 ) 0 0 ... 5.000 03/19/2014. | 12/15/2027.
658268 BR 7 |NC DEPT OF ST TREAS 5.00 03/01/2017.......ccvveerrriemriinriieseviseesienesienenes | wveeee [ v | ceveviennns | cevens 1FE ...2,244,620 |...100.720 . ) 0 0. 5.000 07/22/2009. | 03/01/2017.
658268 BT 3 |NC DEPT OF ST TREAS 5.00 03/01/2018... e [ 1FE| .. ...4,475,480 |..104.278 | ... L4171,120 | ... .4,000,000 ) 0 0. 5.000 07/22/2009. | 03/01/2018.
658546  RJ 7 |N CENT TX HLTH 5.50 06/01/2021.........ccoooervemerieniireneineneiseseieseneieseiienes | e . 2| 1 6,448,750 |...110.125 | .............. 6,056,875 | ....ccccooene. 5,500,000 ) 0 0. 5.500 03/29/2010. | 06/01/2021.
667315 EV 3 |[NW ALLEN IN SCH BLDG 5.00 01/15/2018........ccvrvrverirrnreernnieiersneiessessssesens | seveees [N [T I 1FE| o 1,099,098 |...103.936 ..1,044,557 .1,005,000 ) 0 0 .. 5.000 07/28/2009. | 01/15/2018.
67760H HE 4 |OH ST TPK A 5.00 02/15/2021.........corvvermeeirmeeiineeieeeiseseisseeesesssesesssenens | cevenns . 2] 1FE 2,671,200 |...107.284 ..2,682,100 | ..... .2,500,000 ) 0 0. 5.000 06/24/2009. | 02/15/2021.
67766W GY 2 |OH STWTRDEV AUTHF 5.50 12/01/2021..... . SD.. | [ | e AFE | 8,830,640 |...117.040 ..9,363,200 8,000,000 ) 0 0. 5.500 09/18/2008. | 12/01/2021.
704883  GX 9 |PEARLAND TX WTRWKS 5.25 09/01/2019.........cooivveinriiriinniceiissninns | s . 2| 1FE 1,151,162 |...102.566 | .... .1,071,815 1,045,000 ) 0 0. 5.250 07/24/2009. | 09/01/2019.
70917R XE 0 |PASTHGREDL 5.00 08/01/2017 5] DI IV ORI I 1FE| 3,876,775 |...102.302 | ....ccooeuuce 3,580,570 | oo 3,500,000 ) 0 0 . 5.000 08/05/2009. | 08/01/2017.
717817 MQ 0 |PHILADELPHIA ARPT REV 5.00 06/15/2018........ccovvvermrrnriernrinrersnsnenisnsnnens | veviene | oo | evvveererins | wovees 1FE ..1,142,740 |..105.225 .1,000,000 ) 0 0 [ 5.000 10/27/2010. | 06/15/2018.
721781 AC 6 |PIMACNTY AZ IND DEV 4.95 10/20 (UNS)......ccovverrrirrriieniiieneiisesiennnirennns | eveeee [ v | cevevirinnns | cevens 2FE ...2,884,740 |...106.953 .3,000,000 0 0. 4.950 01/25/2011. | 10/01/2020.
74445M  AA 7 |PUBFIN AUTH WI A-12.625 11/01/25 (WM).... ..1,000,000 |..... 95.311 1,000,000 0 0. 2.625 05/05/2016. | 11/01/2025.
74529) NN 1 |PUERTO RICO SALES TAX C 5.00 08/01/2021 ...9,812,807 |..... 75.875 0 0 |...5.000 10/09/2013. | 08/01/2021.
756872 HT 7 |RED RIVER TXEDU FIN 5.00 03/15/2025. . . 543,680 |...113.744 (4,245) 0 0. 5.000 08/28/2013. | 03/15/2025.
756872 HV 2 |RED RIVER TXEDU FIN 5.00 03/15/2027..........cccoorvvvvenee . 528,230 |...114.254 (2,720) 0 0. 5.000 08/28/2013. | 03/15/2027.
771902 GB 3 |ROCHESTER HLTH CARE 4.00 11/15/2038...........ccoooommerimmnrinnnrsneirsnneinenees | weveeee [ v | cevevvennne | e TFE | i 1,550,235 |...104.125 | .... . ..1,513,740 |. (6,985) 0 0. 4.000 04/21/2011. | 11/15/2038.
79020F AM 8 | ST JOHN BAPT MARATHON 5.125 6/37 (MRO) . . 3,126,445 |...100.000 | ..ccovvrnee. 3,500,000 | ..coooroenee 3,500,000 | ...cvornnne 3,168,952 | ..o 0 8,180 0 0] 5.125 01/20/2011. | 06/01/2037.
805777 HZ 5 | SAYRE PAHLTH CARE 12/24 (SAYRE).........ccooovimmmiiiimeiiinniiseisseisnsiiinnnes | e . 2] 1FE 4,831,413 | ... 96.348 .6,065,107 | ..... 16,295,000 | .. . 94,355 0 0 ... 1.344 02/11/2010. | 12/01/2024.
83703R  AH 9 | SC JOBS DEV AUTH 4.00 02/01/2028(SCG)..... [STSTOTSTTTROTRN U . 2| 1FE 3,204,720 |...107.072 3,212,160 | ..... .3,000,000 0 0. 4.000 01/09/2013. | 02/01/2028.
837147 5C 7 |SCPUB SVC SERB 5.00 01/01/2017......ooorviiriinriiinciissrisssissniissniinns | s e | e 1FE ...2,468,853 |...100.000 ..2,190,000 2,190,000 0 0. 5.000 04/07/2010. | 01/01/2017.
837152 KJ 5 |SC TRANSN REF SER B 5.25 10/01/2017........cvvvireeirriiecerieceiieceeissneienes | e e | e 1FE| .. ...1,457,478 |..103.146 | .... .1,315,112 1,275,000 0 0 ... 5.250 03/23/2010. | 10/01/2017.
870487 CG 8 |SWEETWATER PCR WY 5.25 07/26 (IDA) e | . 2] ... 1FE 5,058,463 |...108.507 | .............. 5,414,499 | ............. 4,990,000 0 0 5.250 01/26/2011. | 07/15/2026.
896029 YE 9 | TRIBORO BRDG/TUNNL NY 5.50 01/01/2017.......ccoooveeceeieceieceireceiinceiins | e [P0 USRI L [ 656,070 |...100.000 0 0 0. 5.500 .31,350 | 06/25/2009. | 01/01/2017.
89879 3K 1 |TUCSON AZ WTRREV 5.00 07/01/2021.........cvvemmrvermrriorrioeneieseiieseioereions | s . 1,654,545 |...101.593 0 0 0. 5.000 .75,000 | 02/24/2010. | 07/01/2021.
924190  FR 7 |VTHSG FIN AGY C 4.00 11/01/2043............oovviiiriinriinniisnissniissnissniins | s . 1,302,221 |...103.950 1,235,000 .0 0 0. 4.000 49,400 | 07/12/2013.| 11/01/2043.
96634R  AS 1 |WHITING ENVRN FACS A 5.00 03/01/46(BPLN).. SD.. |.. 3,531,210 |...112.477 .3,000,000 0 0 0 |....5.000 47,917 | 05/04/2016. | 03/01/2046.
977092 RK 3 |WISCONSIN CLEAN WTR REV 2 5.00 06/01/18.. JO IO . ..2,770,459 |..105.422 .2,370,000 0 0 (V1 5.000 05/20/2009. | 06/01/2018.
97712D QP 4 |WISCONSIN ST REF A4.00 11/15/2035..........cvveerrieereeneiieneeseneseneesenenes [ cevenne . 6,877,500 |...101.354 . .7,000,000 0 323 0 0 .. 4.000 .0 [ 12/01/2016. | 11/15/2035.
97712D  RA 6 |WISCONSIN ST REF A 4.00 11/15/2036..........comveuimieinniieniissniissniesssieissneees | covenns .. 8,070,781 | ..... 99.887 | .... ..8,215,706 | ..... .8,225,000 . .0 363 0 0. 4.000 12/02/2016. | 11/15/2036.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 339,647,301 XXX | s 336,466,872 | .......... 318,143,837 | .........323,662,474 | ............. (12,219) | ...... (2,857,874) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31339W  6X 9 |FHR 2426 SL IO INV 3/15/32. ...t isssssiessssssssensns | ovene [ 6. L 2,554,085 | ... 22.227 | e 27,759 | v 0 | e (VI IO 0 0 0 (VN 7.146 (9,999.000 [MON... [ .ccovvrvrrnne 397 | o 10,511 | 05/07/2002. | 03/15/2032.
3133TK  EB 2 |FHR 2145 S 10 INV 4/15/2029...........ooirveireieceiieneeieceiieceiiecesiesessesesessenins | cevinas [ [ 6] (R [ 1,477,968 |..... 18.750 | oo 30,130 | oo (VI R (U I 0 0 0 0 ... 6.896 [9,999.000 | MON... | ..coovvvenece 493 | ... 12,951 | 02/23/2001. | 04/15/2029.
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3133TR YA 7 |FHR 2292 SI1O INV 11/15/2030........ccourvemerimirmerienirenireesersesssensenssssessninens | cevees 1 ..1,279,531 |..... 20.500 L0 0 0 (U 7.2% |...... 0.000 | MON... 03/01/2001. | 11/15/2030.
313598 6M 7 |FNR2001-33 SA IO INV 7/25/2031.... NP 1 .897,947 |..... 27.810 0 [ 0 0 0 0]...7.29% |.....0.000 |MON... 09/19/2001. | 07/25/2031.
31392C  EM 2 | FNW 02-W2 AF5 SEQ HEL STP 6/25/3: RO IO e 1 ..181,300 |...108.100 188,783 .179,330 698 0 0. 6.507 |...... 7.341 |MON... 03/12/2002. | 06/25/2032.
31392H FC 2 |FNR 2002-97 SRIO INV 1/25/2033.........ccvurerirrireennninerieriesesseessseissrssenienes | cevees . 6].. 1 1,816,935 |..... 21.420 0. 12,177 (4,101) 0 0 ... 6.244 |..171.569 | MON... 03/13/2003. | 01/25/2033.
313920  4F 3 |FNGT 2003-T3 2A5 SEQ STP 7/25/33.......cvvuirireriniieeiieeiseissssissisesssssissesns | wveees IO IS JROTT: I 1,149,412 {..102.400 | .............1,177,008 | ..cc.cvvennce 1,149,421 | oo 1,149,421 |. 0 0 0. 4861 |...... 4.910 |MON... 02/20/2003. | 07/25/2033.
31392T  FH 5 [FHR 2480 NS 10 INV 1/15/2032.......ccvuivimeemerenerieriesesseesssssessesseseseesssins | eveens . (0] I 1 532,905 0]. 25,871 | oo 0 (7,106) 0 0. 7.29 |...74.437 |MON... 12/01/2007. | 01/15/2032.
313938 VF 9 [FNR2003-42 JS IO INV 5/25/2033.........ccooeviriiriiniiiciienisieneissisissiesins | v e ..855,863 0. 30,662 .0 (8,883) 0 0. 6.744 |...49.525 | MON... 12/01/2007. | 05/25/2033.
31397H  GE 2 |FHR 3320 IN IO INV O7/15/3B........covurvrerirrinriieiinsiieeienisssisesiessssesssenssssesns | coveees o] ..272,256 .0 (5,897) 0 0. 0.150 |....10.786 |MON... 11/14/2008. | 07/15/2036.
31397W  F3 4 |FHR 3457 ES 10 INV 06/15/2038........c0umiurimmniesserssnssssessensssesssnssssssssssssnssssssss | sevsn 843,318 0 0 0 0 5.296 19,999.000 | MON... 12/03/2008. | 06/15/2038.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... .. e 11,861,521 XXX 1,728,254 | . 1,338,205 0 (25,288) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mort
30295A AN 8 |FREMF 2016-K722 B MEZ 3.8348 07/49 s | ....... | .. | ............ l ..... FM | e 1,180,824 |..... 97.440 ..1,218,000 1,250,000 4,248 0 0 ... 3.835 |..... 4.868 | MON... 06/22/2016. | 07/25/2049.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ . .. 1,180,824 XXX ..1,218,000 .1,250,000 4,248 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligati and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured S
01039W  AZ 5 |AL PUB HSG B 4.45 01/01/2024 3,572,213 |...100.141 ..3,620,097 4,345 0 0 ... 4.450 01/31/2011.| 01/01/2024.
041083 VB 9 |AR ST DEV FIN SFM A 3.10 07/01/204: 2,129,361 | ..... 98.649 | .... ..2,100,593 0 0 0. 3.100 06/12/2013. | 07/01/2043.
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039.........ccvvvermrrererrieneineneineneiinnnesinsnesnnns | woveeee | v | cerevvnnnes | e TFE | s 403,121 {...101.183 | .coocvvvvnnvene 401,862 (273) 0 0. 5.500 01/12/2011. | 12/01/2039.
130333 BW 6 |CAHSG FIN AGY 4.75 08/01/2028 . 2,500,141 |...101.489 ..2,527,076 ...2,494,450 (1,120) 0 0 .. 4.750 05/18/2011. | 08/01/2028.
130333 CA 3 |CAHSG FINAGY A 2.90 02/01/2042.......ccomirieeeireriieeineeiesiseessssissssssseees . 179,664 |..... 97.333 179,664 0 0 0 ... 2.900 04/19/2013. | 02/01/2042.
130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042.........ccovvmivriririeierineirernsissisessssssssseenes . 260,157 |..... 97.098 77 0 0 [ 2.900 05/01/2013. | 02/01/2042.
130575 72 2 |CA RURAL HOME MTG 5.45 02/01/48 . 415,500 |{...100.111 | .... ....400,000 (1,608) 0 0. 5.450 05/11/2011. | 02/01/2048.
13079P  FG 3 | CA MULTI FAM HSG 4.50 01/15/2040..........cmvvrrerieireireireiiesiseeeiseissessssens 2| el AFE | e 1,399,250 |..... 95.014 | oo 1,377,703 | oo 1,450,000 1,049 0 0 .. 4.500 02/17/2010. | 01/15/2040.
13079P TZ 6 |CA STWD CMNTY DEV 3.30 07/15/2030, 1,960,150 |..... 98.017 ..1,930,935 1,970,000 471 0 0. 3.300 05/15/2013. | 07/15/2030.
196479 TY 5 |COHSG SF PR | AA 4.85 11/01/2026 1,015,000 |...108.695 ..1,103,254 1,015,000 0 0 (I 4.850 04/13/2011. | 11/01/2026.
19647P  AB 9 | COLORADO HSG 5.50 09/20/2036 1,799,488 |...103.137 ..1,851,309 .1,795,000 (570) 0 0 ... 5.500 04/18/2011. | 09/20/2036.
19647P  BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/204: ..5,380,033 |..... 98.527 ..5,300,785 5,380,033 0 0 0].....3.200 06/20/2013. | 02/01/2044.
19647P  BH 5 |COHSG FIN AUTH | 3.45 06/01/2056 . 2,445,000 |..... 84.112 ..2,056,538 | ..... .2,445,000 0 0 0. 3.450 04/25/2016. | 06/01/2056.
19647P  BK 8 | CO ST HSG FIN AUTH 11 3.00 9/1/2056..........cvoerreerierireeiresissisessisssiesssssniss | vovenes . 2| s 1FE 4,550,000 |..... 81.779 3,720,945 | ..... 4,550,000 | ..o 4,512,384 | ooieenl0 | (37,616) 0 0|... 3.000 07/12/2016. | 09/01/2056.
19647P  BQ 5 |CO HSG FIN AUTH V 3.40 11/01/2045.........oovveerrrerieeineeissisersesieeesseessseses | s [P ISR IOV 1FE| oo 8,451,112 |...100.015 | ... ..8,452,380 | ..... 8,451,112 (180) 0 0 . 3.400 12/05/2016. | 11/01/2045.
20774W  G9 6 | CT HSG FIN 4.00 11/15/2040........c0ceverreririririerierieresesissieesiesiesessensssienes | cevees . 2| 1FE 2,930,546 |...100.881 | .............. 2,839,800 | ..oovveruvene 2,815,000 | .ooeerernn2,871,530 | oo [ (11,770) 0 0. 4.000 08/01/2011. | 11/15/2040.
20775B  7X 8 |CT HSG FIN AUTH A 3.35 11/15/2030........cevvrmererrereereeserseniesisseessessessens | evenns . 2| 1FE 2,940,000 |..... 99.832 ..2,935,061 | ..... .2,940,000 0 0 0. 3.350 02/11/2015. | 11/15/2030.
20775B N8 5 |CT ST HSG FIN AUTH B-24.00 11/15/2032........ccovvurerriiriierireinernsirerssiseeenens | e . 2] ... 1FE 3,991,838 |...102.588 ..3,847,050 | ..... .3,750,000 (25,154) 0 0 [ 4.000 10/11/2013. | 11/15/2032.
20775C LV 4 |CT HSG FIN AUTH F-13.05 11/15/2031.......ccvvvrrriirierirerieeresineriseriiesineens | cevees . 2| ... 1FE 1,500,000 |..... 95.052 ..1,425,780 1,500,000 0 0 0|... 3.050 11/02/2016. | 11/15/2031.
23410B CH 2 |DAKOTA CNTY MN SF 4.50 06/01/2035.......c0evererrrrineiierireserneesseississeienes | eeenns . 2| 1FE 1,138,652 |..103.271 | .... ..1,094,673 1,060,000 (8,397) 0 0 | 4.500 06/16/2011. | 06/01/2035.
246395 NX 1 |DE HSG AUTH B 4.05 07/01/2017.......coevemrieriieirnerieriesissseiesinssienesesesseesns | voeees o e | TFE| oo 147,525 |..101.161 | cooovvvcrnne 151,742 | oo 150,000 363 0 0. 4.050 11/05/2009. | 07/01/2017.
246395 WY 9 |DE HSG AUTH-SFM-A- A-1 4.90 07/01/2029.........cccmevmmrrmerierirseerseessseissrnnens | woreees . 2| 1FE 447,028 |...104.847 ....430,000 (1,732) 0 (U 4.900 09/29/2011. | 07/01/2029.
246395 XA 0 |DE HSG AUTH SFM B 0.00 7/1/2031........ovumiiieririiiinnissieiiesiieeisenisniins | e . K] 1FE 139,223 | ..... 49.733 186,499 ....375,000 8,896 0 0 ... 0.000 09/29/2011. | 07/01/2031.
25477P HN 8 |DC COL HSG AGY 4.80 11/01/2036...........veruererrrmerirerirneesseeseriesiesssseessnens | eveens . 2| ... 1FE 1,480,000 |...107.687 ..1,593,768 1,480,000 0 0 (U 4.800 05/12/2010. | 11/01/2036.
274503 AN 1 |EPOINT GA 5.00 10/01/2032 1,020,000 |..... 97.192 .971,920 .1,000,000 0 0 0]...5.000 05/16/2011. | 10/01/2032.
31397P PN 4 |FHM MO012 A1A2 1.60 08/15/2051...... . ..5,715,000 |..... 93.171 4,017 0 0. 1.600 12/13/2016. | 08/15/2051.
31397P PP 9 |FHM MO012 A1A3 2.65 08/15/2051.........cveuervererneercernerisernerissessensssessssssnsene | eneees | oo | vevveeennee | e IFE | i, 16,000,000 |..... 98.404 0 0 0 ... 2.650 11/06/2014. | 08/15/2051.
34074H EE 8 |FL HSG FIN CORP MF 4.10 07/01/2022 B . 2| 1FE 680,000 |...104.832 | .... ...680,000 0 0 0. 4.100 05/06/2011. | 07/01/2022.
34074H EF 5 |FL HSG FIN CORP MF 4.95 07/01/2029.........ccccvumrereemininermerieseseesnseesssnsane | cevees . 2| 1FE 2,830,000 |...104.955 | .............. 2,970,227 | covvveeenne 2,830,000 0 0 0. 4.950 05/06/2011. | 07/01/2029.
34074H EV 0 |FL HSG FIN CORP MF 4.875 07/01/2028..........cocerviieereiieisernsieissisiessssiens | evene . 2] ... 1FE 2,860,000 |...104.990 | ..cccovvrnee. 3,002,714 | .ooovrenne 2,860,000 0 0 (VN 4.875 05/06/2011. | 07/01/2028.
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34074H EW 8 |FL HSG FIN CORP MF 4.10 07/01/2022.........c0cuvvriermeviieinerierirenerneesseessssenns 2| 1FE 620,000 |...104.832 0 0. 4.100 |...... 4.100 | JJ....... 05/09/2011. | 07/01/2022.
34074M  CH 2 |FL HSG FIN CORP 5.00 07/01/2028.. . . 2] 1FE 1,242,575 |...104.916 0 0]....5.000 |...... 3.841 04/28/2011. | 07/01/2028.
34074M  GX 3 |FL HSG 4.4507/01/2026 SRS IO . 2| 1FE 3,510,000 |...103.935 0 0]...4.450 |.... 4.450 | JJ....... 06/14/2011. | 07/01/2026.
34074M  GZ 8 |FLHSG 4.50 01/01/2029.........cooomrreerreeiereiieceeieseiiecesieseneseseseesesssesssessesens | e . 2] 1FE 2,581,630 {...103.109 | ..............2,464,305 | ..............2,390,000 | ............. 2,492,669 0 0[..4.500 ... 3.499 |U....... 06/14/2011. | 01/01/2029.
34074M KB 6 | FL STHSG FIN C 4.00 7/01/2035..........covvemrririiiriininrieiiesiiesiesissiessiienss | e . 2| 1FE 3,294,262 |...103.715 3,228,618 0 0[....4.000 ... 3.087 | JJ....... 12/12/2013. | 07/01/2035.
34074M  LZ 2 |FL HSG FIN CORP A 3.50 07/01/204...........commrveeereeeaneriareeieserienenienesienes | e . 2] 1FE 2,892,671 |..103.277 | ............2,752,332 | ..............2,665,000 | ............ 2,809,765 0 0....3.500 |..... 1.720 |JJ....... 01/22/2015. | 07/01/2046.
34074M MY 4 |FLORIDA HSG FIN CORP 14.00 01/01/2047.........cccovvuniirereniriiniississiieenns [ s . 2| 1FE 3,260,730 |...105.268 3,208,285 0 0|....4.000 |...... 2140 [ | e 60,000 11/24/2015. | 01/01/2047.
34074M  PA 3 |FLHSG FIN CORP 2.90 07/01/2031........oorviemriireinniiessiisssiieseieensiesnniens | s . 2] 1FE 1,250,000 |..... 91.762 | ............1,147,025 | .............1,250,000 | ............. 1,250,011 0 0....2.900 |...... 2.900 [ | v 19,635 05/11/2016. | 07/01/2031.
373539 2E 4 |GEORGIAHSG & FIN B-13.50 12/01/2045... SOOI U . 2] 1FE 3,944,651 |...103.004 3,894,733 0 0....3.500 |...... 2102 [JD.occes | e 10,850 12/02/2015. | 12/01/2045.
373539  5F 8 |GAHSG & FIN AUTH B-2 3.50 06/01/2039.................. . 2| 1FE 1,065,690 |..103.314 | ..............1,033,140 | ..............1,000,000 | ............. 1,062,812 0 0]....3.500 |...... 1.950 [JD.ccvce | v 7,097 10/06/2016. | 06/01/2039.
373539 K6 1 |GAHSG &FIN AUTH 3.45 12/01/2032 . 2| ... 1FE 9,090,810 |..... 98.910 .9,076,812 0 0]....3.450 |...... 3.290 .25,875 10/01/2015. | 12/01/2032.
373539 Y2 5 |GEORGIA ST HSG & FIN A-1 3.50 06/01/2045..........ccooovrvrererriis . 2| 1FE 3,084,243 |...102.799 0 0]....3.500 |...... 1.960 04/09/2015. | 06/01/2045.
373539 YA 1 |GEORGIA ST HSG & FIN A-1 3.65 12/01/2033 [SSTTRURIRRION PR . 2| 1FE 4,000,000 |...100.544 0 0...3650 |... 3.649 04/09/2015. | 12/01/2033.
373539 ZB 4 | GA ST HSG 5.00 06/01/2029 et | s . 2| 1FE 646,872 |...104.669 0 0[....5.000 |...... 3.49% 04/25/2011. | 06/01/2029.
419818  HM 4 |HISTHSG FIN ATXB 2.60 07/01/2037.......couiviririieiinniienierisssesssissiienes | coveene . 3 1FE 1,854,816 |..... 95.918 0 0]....2.600 |.... 2.614 03/14/2013. | 07/01/2037.
45201L  WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043 [SSSTURRRRRIOT IR [ 2] 1FE| 7,714,658 |...101.971 7,714,658 0 0...3875 |... 3.906 10/11/2013. | 12/01/2043.
45201Y  F3 6 |ILHSG DEV A TXBL 4.00 02/01/2034.... (SRR IO . 2| 1FE 6,023,142 |..... 98.525 6,000,431 0 0]....4.000 |.... 5.781 01/13/2016. | 02/01/2034.
45203F  AM 8 |IL HSG DEV 4.60 09/01/2025...........coooimveeimreineiiineiieseiisnesissesissesiesesinnns | ceneees . 2| 1FE 2,615,882 |...100.075 2,646,167 0 0|..4.600 .. 4.937 12/09/2010. | 09/01/2025.
45203L BD 4 |IL HSG DEV MFH 5.375 12/01/2028 . 2| 1FE 9,391,050 |...105.763 9,182,729 0 0]...5.375 |...... 4.800 05/26/2011. | 12/01/2028.
45203L  BS 1 |IL ST HSG DEV MF PT 3.00 2/01/2031 ceenne. 1,625,000 .1,625,000 0 0]....3.000 |.... 3.019 01/22/2015. | 02/01/2031.
45203L CD 3 |IL HSG DEV AUTH 2.85 07/01/2032 . 2| 1Z 2,386,186 2,394,706 0 0]....2.850 |...... 2.875 ...5,667 06/10/2016. | 07/01/2032.
45203L  CE 1 |ILHSG DEV AUTH 2.80 07/01/2032.......c0cmrverrrirneriesriessissiisessesessisennies | ceveees . 2| 1FE 4,977,032 |..... 89.457 4,976,232 0 0]....2.800 |...... 2.787 |MON...| .......... 23,613 06/22/2016. | 07/01/2032.
45505T GP 0 |INHSG & CMNTY DEV A-12.8507/01/2031.........cooorvirriineieneieneiisneiens | ceveees . 2] 1FE 2,000,000 |..... 92.194 2,000,001 1 0 0...2.850 ... 2.850 [JJos | v 28,658 06/09/2016. | 07/01/2031.
45505T  GQ 8 |INHSG & CMNTY DEV A-12.95 01/01/2033.........ccomrvremmerirereireneiireneeireneeiens | ceveven | oo [ eevreeeii2 | e 1FE ..1,000,000 |..... 90.718 1,000,001 1 0 0[....2.950 |...... 2.950 [ | v 06/09/2016. | 01/01/2033.
45506A CK 5 |IN ST HSG 4.45 12/01/2027 [V B 2 1FE| .............1,230,000 |...105.277 1,230,000 0 0 0|...4450 |... 4.450 06/15/2011. | 12/01/2027.
462467 NW 7 |IA ST FIN SF MTGE SER 3 2.90 2/01/2042..........coovvemirriiiriinnerereieniieneias | cereees . 2] 1FE 1,125,000 |...101.191 11,125,000 0 0 0[.....2.900 |...... 2.918 05/23/2013. | 02/01/2042.
49130T ME 3 |KYHSG CORP A 5.00 01/01/2028..........ccovvvriiniiniiieiierisiisnsissiesienissiis | ceveees . 2| 1FE 312,379 |...107.037 (1,959) 0 0[....5.000 |..... 4.128 04/29/2011. | 01/01/2028.
49130T PR 1 |KY STHSG CORP A4.25 07/01/2033..........covveemveireiineieneieseisseiisnsienes | ceveees . 2| e 1FE 2,008,629 |...101.886 (7,992) 0 0|..4.250 |.... 3.748 06/11/2012. | 07/01/2033.
49130T  PS 9 |KY HSG CORP A 3.00 11/01/2041. 2| 1FE 260,000 |...101.113 0 0 0]....3.000 |...... 3.019 04/19/2013. | 11/01/2041.
49130T  PT 7 |KY HSG CORP B 3.00 11/01/2041 . 2| 1FE 1,070,000 |..... 98.761 . 0 0 0[...3.000 |.... 3.019 04/19/2013. | 11/01/2041.
49130T  VQ 6 |KY HSG CORP TXBL B 4.00 07/01/2037..........coveurererieriieeriieneiseeeiscneiseseeons | ceveees . 2] 1FE 3,642,450 |...103.367 3,639,897 (2,553) 0 0]....4.000 |...... 2.999 11/22/2016. | 07/01/2037.
56052E 7K 8 |MAINE HSG AUTH A-13.25 11/15/2043..........cooovvviiiririsiccnsineicciesinnis | v . 2| 1FE 1,427,236 |...103.176 1,413,581 (5,025) 0 0[....3.250 |...... 2.798 01/29/2014. | 11/15/2043.
56052F AR 6 |ME HSG AUTH B 3.20 11/15/2030 SRRSO I . 2] 1FE 3,435,000 |..... 97.964 .3,434,909 5 0 0....3.200 |...... 3.200 02/04/2015. | 11/15/2030.
56052F DF 9 |ME HSG AUTH G 3.50 11/15/2045............coooiiiriniiinieiiisnississiesieniis | e . 2| 1FE 567,089 |...104.492 ....561,003 (6,086) 0 0]....3.500 |...... 2.225 12/02/2015. | 11/15/2045.
57419P K2 4 |MD ST CMNTY DEV 5.00 03/01/2041.........covvvmimriimrisreiisneivsseisneissniienns | v . 2| 1FE 3,444,090 |...105.322 3,342,677 | o0 | s (19,937) 0 0[....5.000 ... 4.246 04/21/2011. | 03/01/2041.
57419R  JY 2 |MD CMNTY DEV ADMIN 3.25 09/01/2044 RTINS PR . 2] 1FE 2,379,235 |...102.215 2,357,896 (7,787) 0 0....3.250 |...... 2.833 01/30/2014. | 09/01/2044.
57419R  YB 5 |MD CMNTY DEV ADMIN A 3.50 09/01/2045............ccocomrrmirreriirinrineiinniiniens | e . 2| 1FE 4,663,265 |...103.500 4,671,525 | covovrvirirernnn0 [ e 12,152 0 0]....3.500 |...... 2.712 11/18/2015. | 09/01/2045.
57586P 8H 2 |[MAHSG FIN AGY 167 4.00 12/01/2043............coovveerrrraneereneerenerisnenrennninnes | ceven | oo [ eevveeeii2 | e 1FE 1,082,326 |...104.104 .1,060,863 (7,054) 0 0[...4.000 |...... 3.128 10/24/2013. | 12/01/2043.
57586P E5 1 |[MAHSGFINREV C 4.30 12/01/2019, RO IO e | s 1FE] ............1,630,000 |...104.846 0 0 0]....4.300 |..... 4.300 11/10/2010. | 12/01/2019.
57586P K8 8 |MAHSG AUTH 5.00 12/01/2028..........c0omiirrireiirrineiissisesisessssssssssissssssssensss | soveees . 2| 1FE 2,007,669 |..104.257 | .............1,949,606 | .............1,870,000 | ............. 1,889,791 | o0 | (13,069) 0 0[...5000 |.. 3.376 05/12/2011. | 12/01/2028.
57586P P2 6 |MA ST HSG 4.50 06/01/2029..........ccocorvverreeerrieiireeieeeiseseiseseisseiseseiesseions | cereees . 2] 1FE 1,519,507 |...104.776 1,474,261 (9,145) 0 0[..4.500 ... 3.742 08/12/2011. | 06/01/2029.
57586P Y5 9 |MASS ST HSG-SF-160 3.75 06/01/2034..........cccoovvveirierinriiiniissierieniienins | ceveene . 2| 1FE 549,418 |..101.893 | ...............534,938 | ...... 525,000 | ... 539,546 (2,424) 0 0[...3.750 |...... 3.189 09/06/2012. | 06/01/2034.
57586Y CA 3 |MA ST HSG FIN A 4.375 12/01/2026...........coovoerererereriieresressiesiessisssssssinss | cevvees . 2] 1FE 2,365,000 |...105.967 | ..............2,506,120 | .............. 2,365,000 | .coooonven. 2,365,000 | .... 0 0 0|..4375 | .. 4.375 06/21/2011. | 12/01/2026.
57587A  FR 4 |MAHSG FIN AGY 172 3.30 12/01/2029.........coommmveemrreierriireeriiressiissesisneiienes | ceveees . 2| 1FE 3,000,000 |...100.876 | ..............3,026,280 | .............. 3,000,000 | ............. 3,000,000 | ..o 0 0 0 0]....3.300 |...... 3.300 10/23/2014. | 12/01/2029.
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57587A  FT 0 |MAHSG FIN AGY 172 4.00 06/01/2045 2| 1FE 2,778,106 |..104.783 | .............2,645,771 | .............2,5625,000 | ............. 2,727,655 ...(24,272) 0 0. 4.000 |...... 2.79% [ID.cociii | o 8417 | ... 104,376 | 10/23/2014. | 06/01/2045.
57587A  JD 1 |MAHSG FIN AGY 178 3.50 06/01/2042. 2| 1FE 5,462,984 |...103.267 . ....(58,433) 0 0]....3.500 |...... 2.243 115,079 11/18/2015. | 06/01/2042.
57587A  JE 9 |[MAHSG FIN AGY 178 3.70 12/01/2033.........covverrrmrriirierinriiinsissrienienisninns | eveene 2| 1FE 2,500,000 |..... 99.500 | ..............2,487,500 | ..............2,500,000 | ............. 2,499,968 (30) 0 0]....3.700 |...... 3.700 | D | v 7,708 11/18/2015. | 12/01/2033.
57587A  MD 7 |MAHSG FIN AGY | 3.45 12/01/2050..........ccocvmrveerreiineirenerienerenns 1S D00 IV U I TFE| 5,000,000 |..... 99.980 | ..............4,999,000 | .............5,000,000 | ............ 4,999,942 (53) 0 0[...3450 |... 3.450 12/11/2015. | 12/01/2050.
57587TA  RG 5 |MASSACHUSETTS HSG D 2.90 12/01/2031........ooorviireersneiieeisssiieneiinnis | coneees 2| 1FE 2,415,000 |..... 90.051 2,414,047 (53) 0 0]....2.900 |...... 2.900 07/22/2016. | 12/01/2031.
57587TA  TW 8 |MAHSG FIN AGY 186 3.95 06/01/2030............omvrermeeirreeirnerieneniecerissnsienes | ceveees 2] 1FE 2,050,000 |{...103.100 | ..............2,113,550 | ..............2,050,000 | ............. 2,049,998 2 0 0[....3950 |..... 3.950 11/30/2016. | 06/01/2030.
57587A  TX 6 |MAHSG FIN AGY 186 4.00 06/01/2039..........cccccovvvmiiiiiirinriiiniissicciiecisnins | e 2| 1FE 5,273,450 |...108.739 5,269,599 (3,851) 0 0]....4.000 |..... 2.650 11/30/2016. | 06/01/2039.
592113 AV 6 |MET GOVT NASHVILLE 3.75 03/15/2028............ccovveirinrrirerierinerienirssissesinnns | vorenes 2| 1FE 2,309,825 |...104.521 | .............2,451,017 | .............2,345,000 | ............. 2,316,116 2,021 0 0 [.....3.750 |...... 3.887 10/03/2013. | 03/15/2028.
594653 7L 5 |MIHSG DEV AUTH B 3.10 12/01/2031........coourieireeiireieeceiieseeiesesiesenieseiis | e 2] 1FE 3,625,000 |..... 93.006 30 0 0[....3.100 |...... 3.100 09/23/2016. | 12/01/2031.
59465M B4 6 |MIHSG DEV AUTH A2 4.75 10/01/2046...........oeverreririreirerierieeeesissineiienns [ e 2| 1FE 993,750 |...102.912 88 0 0]...4.750 |...... 4.787 02/10/2012. | 10/01/2046.
59465M D3 6 |MIHSG DEV AUTH C 3.50 10-01-22 2| ... 1FE 2,240,000 |...100.052 0 0 0[...3.500 |..... 3.500 02/08/2012. | 10/01/2022.
60415N  4Z 2 |MN HFA SRS E 5.05 07/01/2034 2| 1FE 3,982,557 |...102.870 | .............4,032,504 | ..............3,920,000 | .............3,949,119 | ...ccccconeeienl0 | v (10,905) 0 0[...5050 ... 4.729 10/31/2014. | 07/01/2034.
60416Q GB 4 |MNHSGFINAGY D 2.875 11/01/2044..........ccoovoiiriiiriiriicnecississnessnis | s 2] 1FE 9,518,434 |..100.307 | .............9,547,656 | .............9,5618,434 | ... 9,518,434 0 0 0...2875 ... 2.892 [MON... | .......... 22,805 | ........ 273,655 | 10/15/2014. | 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045...........cocemrvveerirerereeeceereceiienens | eoveree | v | cerevienes 2| TFE| 9,037,414 | ... 97.918 9,037,414 0 0 0....2.800 |...... 2.816 [MON... | .......... 21,087 | ....... 253,048 |01/13/2015. | 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045...........cccoevenrvenminrineirenerinnicnnne | v | e | vevererenns 2| 1FE| oo 4,480,859 |..... 97.823 | .............4,383,311 | .............4,480,859 | ............. 4,480,863 (0) 0 0[....3.000 |...... 3.019 |MON... | .cccuvueee 11,202 03/11/2015. | 04/01/2045.
60416Q GF 5 |MN STHSG FIN D 2.90 11/01/2045............coovvoiereceiiceisecieesceiseseisenesienes | s 2] 1FE 5,736,279 |..... 98.255 | .............5,636,181 | ............5,736,279 | ............. 5,736,286 (1) 0 0....2.900 |...... 2918 [MON... | .......... 13,863 10/09/2015. | 11/01/2045.
60416Q GG 3 |MN HSG FIN A 2.95 02/01/2046.............coovrmririririnricinsieeiesissiseiissienees | e 2| 1FE| oo 12,741,315 |..... 98.401 0 0 0[..2.950 |...... 2.968 |MON...| .......c.. 31,322 01/13/2016. | 02/01/2046.
60416Q GJ 7 |MN STHSG FIN AGY C 2.33 08/01/2046............ccoooomvreirreinriiinniisnieisniiins | e 2] 1FE 4,959,922 |..... 96.126 1 0 0...2.330 |..... 2.341 [MON... | .......... 9,631 07/15/2016. | 08/01/2046.
60416S BE 9 |MN HSG FIN AGY-D 4.00 07/01/2040 2| 1FE 1,106,591 |...102.140 1,077,004 (6,717) 0 0 [....4.000 |...... 3224 [ | e 03/28/2012. | 07/01/2040.
60416S BU 3 |MN HSG FIN AGY A 3.00 07/01/2031 2| 1FE 1,045,098 |...100.988 11,027,860 (5,033) 0 0]....3.000 |.... 2.406 05/15/2013. | 07/01/2031.
604165 HX 1 |MNHSG FIN AGY C AMT 4.00 1/1/2045 2| 1FE 7,677,289 |..104.351 | .............7,351,528 | .............7,045,000 | ............7,437,999 | ....cccceoivencn0 | . (111,391) 0 0[...4.000 |...... 2.048 12/04/2014. | 01/01/2045.
604168 JB 7 |MINNESOTAHSG FIN E 3.50 01/01/2032.........ooomveimeirreieeeinneisneinneiiins | coneees 2| 1FE 3,955,113 | ..... 97.658 3,956,602 668 0 0]....3.500 |...... 3.529 02/17/2015. | 01/01/2032.
60416S MZ 0 |MNHSG FIN AGY E 3.50 01/01/2046............cccoovmmmriimriinmeiineisneiisseissneis | ceveees 2| 1FE| . 11,913,560 |...103.178 11,856,282 | 0 | (53,853) 0 0[...3.500 |.... 2.874 11/25/2015. | 01/01/2046.
60416S PH 7 |MNHSG FIN AGY A 3.10 07/01/2031.........coooreiereiereiiereiieceiseseiieseiieseios | ceneees 2| 1FE 3,100,000 |..... 91.077 3,100,105 105 0 0]....3.100 |...... 3.100 05/26/2016. | 07/01/2031.
60416S TB 6 |MINNESOTAHSG FIN E 3.70 01/01/2031........coooorireiineiscriiesesseiisneiis | e 2] 1FE 3,000,000 {...101.724 | .............3,051,720 | ..............3,000,000 | ............. 3,000,001 1 0 0[....3.700 |..... 3.700 12/14/2016. | 01/01/2031.
60416S TC 4 |MINNESOTAHSG FIN E 4.00 01/01/2047.........oooorvireeereeeceeenereseeieneii | ceveees 2| 1FE 3,177,840 |...107.680 | .............3,230,400 | ..............3,000,000 | ............. 3,176,801 (1,039) 0 0[...4.000 |...... 2.468 12/14/2016. | 01/01/2047.
60535 FD 7 |MS HOME CORP 5.4 06/01/2038 SRR IOPOOR 2| 1FE 1,167,963 |...101.127 1,118,951 (8,903) 0 0[...5400 |... 4.559 10/19/2010. | 06/01/2038.
60535Q LY 4 |MS ST HOME CORP SF MTGE 2.75 12/01/2032..........ccooveimrveiriinriinniinens | e 2] 1FE 567,919 0 0 0[...2.750 |...... 2.766 06/20/2013. | 12/01/2032.
60535Q ND 8 |MISSISSIPPI HOME CORP C 3.50 12/01/2038 2| 1FE 2,123,780 | ... (2,443) 0 0]....3.500 |...... 1.960 11/03/2016. | 12/01/2038.
60637B CR 9 MO HSG DEV SF MTG REV D 2.55 10/01/2034 2] 1FE 1,876,534 0 0 0[...2.550 |...... 2.564 03/15/2013. | 10/01/2034.
60637B  EZ 9 MO HSG DEV B 4.00 11/01/2040..........cccooiererirecniiieniieeneiseneiseseiseneisenees | ceveees 2] 1FE 4,216,851 |...104.657 | .............4,013,596 | ..............3,835,000 | ...........4,142,788 | .....cccccceerccc0 | i (34,611) 0 0 |...4.000 |...... 2.849 10/02/2014. | 11/01/2040.
606378 FA 3 |MISSOURIHSG DEV C 2.97 08/01/2036...........orvevrrrrrrirnneiinnsienniinnniennes | coneees 2| 1FE 1,530,771 0 0 0]....2.970 |...... 2.988 11/20/2014. | 08/01/2036.
60637B  HV 5 |MO HSG DEV COMMSN C 4.00 11/01/2036...........cooormreremrirrcreieniireneiienenes | ceveees 2] 1FE 7,734,339 |..105.530 | .............7,524,289 | .............7,130,000 | ...........7,662,551 | ....cccceooiruncnc0 | i (68,923) 0 0[....4.000 |..... 2.803 11/20/2015. | 11/01/2036.
61212R D7 8 |MT ST BRD HSG C 5.00 12/01/2027.........ccoccourierieriiiiniiniiiiciienissiiensissiinns | crvis 2| 1FE 1,236,263 |...100.637 (3,311) 0 0]....5.000 |..... 4.712 02/12/2010. | 12/01/2027.
61212R H3 3 |MT ST HSG SER D 5.20 06/01/2038...........cccoovvmmiiiriiiiriisnissneiisneissniinns | oo 2| 1FE 4,548,719 |..100.572 | .............4,490,540 | .............4,465,000 | ........... 4,470,634 | .....ccccccceeccc0 | i (13,096) 0 0[....5200 |...... 4.890 02/12/2010. | 06/01/2038.
61212R 79 7 |MT BRD HSG-SFM B2 5.00 12/1/2027..........ccoooirriirnriiaeriieriseseiseneiseneisenes | cevinae 2] 1FE 125,059 |...104.366 (523) 0 0[....5.000 |...... 4.452 10/14/2011. | 12/01/2027.
61212R X7 6 |MT ST BRD OF HSG-A 4.00 12/01/2038. 2| 1FE 1,061,449 |...102.720 (4,247) 0 0]....4.000 |... 3.453 07/11/2012. | 12/01/2038.
613907 BU 7 |MONT CNTY TX 3.75 06/01/2031 2| ... 1FE 4,540,000 |...103.695 0 0 0[...3.750 |...... 3.750 . , 05/17/2011. | 06/01/2031.
63968M EV 7 |NEBRASKA ST INVT SFH A 3.00 03/01/2043............coovverieriiriiiniinnicnniinnins | e | oo | veriiinenas 2| 1FE| oo 1,387,749 |...101.582 (8,096) 0 0]....3.000 |...... 2.285 |MS......| oo 13,100 | .......... 41,808 |05/02/2013. | 03/01/2043.
63968M NV 7 |NEBRASKA ST INVEST C 3.00 09/01/2031........cvvvvmmieirmieinneiisnsiisneiiennins | venes [ oo | cereieines 2] TFE| i 1,500,000 |..... 93.627 | ..............1,404,405 | ..............1,500,000 | ............. 1,499,986 (14) 0 0]....3.000 |... 3.000 |MS..cc.. | v 3,875 10/26/2016. | 09/01/2031.
641279 LM 4 |NEVADA ST HSG DIV 3.30 10/01/2029..........cocmmvrerrrrerrerirerieseiiseeeieeneinenes | e 2] 1FE 1,835,000 |...101.126 1,835,000 0 0 0....3.300 |...... 3.300 [AO...... | cooveree 15,139 10/24/2014. | 10/01/2029.
641279 LR 3 |NEVADA ST HSG DIV 3.50 04/01/2044..........coccovvrmirreriiinicnnineireniesisnnins [ e 2| 1FE 6,115,891 |...107.120 | ..............6,079,060 | .............5,675,000 | ............. 6,020,545 ...(46,421) 0 0]....3.500 |..... 2514 |AO...... | coovrere 49,656 10/24/2014. | 04/01/2044.
646129  6Q 4 |NJ ST HSG 4.50 10/01/2029..........cvveecriireeiereeieceiisceeiesesiesesessesessesiesnnes | venes | v | cererirnns 2] TFE| i 1,690,916 |...101.746 R 1,618,967 ...(27,360) 0 0[..4.500 ... 3.851 |AO...... | v 18,056 | .......... 72,225 | 06/24/2011. | 10/01/2029.
646129  6Y 7 |NJHSG & MTG B 4.25 10/01/2032.........ccvueurreerrreicriireeiesesiseieesesissesieeens | s 2] 1FE 961,032 |...103.665 | ........cc....953,718 | oooiirerrn920,000 | oo QAN TAT | o 0 (4,116) 0 0..4250 |... 3.703 [AO...... | coovere 9,775 | oo 39,100 | 12/09/2011. | 10/01/2032.
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646129 M9 4 |NJHSG SER T 4.55 10/01/2022..........ocomvverriiriiineicssiseisnesesesniienes | s 2| 1FE 5,392,261 |...100.269 6,075 0 0. 4550 |...... 4700 [AO..... | .o 62,164 | ....... 248,685 |03/21/2011. | 10/01/2022.
647200 2F 0 |NMMTGE FIN CLASS | A 4.00 03/01/2044. 2] 1FE 794,701 |...106.844 (5,608) 0 0]....4.000 |...... 3.065 ..29,735 | 12/06/2013. | 03/01/2044.
647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045...........ccooomvvrmrirnrimnicnnineirenirenes | e | [ veverienes 2| 1FE| oo 1,999,570 {...102.991 | ..............1,941,380 | ..............1,885,000 | ...........1,976,368 | ....ccccceurrreriren0 | v (12,788) 0 0[...3.250 |...... 2.420 02/20/2015. | 03/01/2045.
647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041..........cooorveemeeemerenerreneerenenrns | wveeee [ v | corerreeni | e 1FE ..4,050,000 |..... 98.357 (2,747) 0 0....3.000 |...... 2.923 [MON... | .......... 10,125 02/26/2015. | 09/01/2041.
647200 3P 7 |NEW MEXICO ST MTG E 3.10 09/01/2037.......cooruuriimiinirireiienissiieniicssieens | e [ 1FE ..4,038,696 |..... 97.887 1 0 0]....3.100 |...... 3.120 |MON...| .cccouueee 10,433 11/18/2015. | 09/01/2037.
647200 5P 5 |NMMTGE FIN AUTH I C-13.00 09/01/2031........ooomvverrerirrerineeieceeieeeeiecniias | s 2] 1FE 1,000,000 |..... 93.697 (1) 0 0....3.000 |...... 3.000 |MS......| oo 3,167 10/26/2016. | 09/01/2031.
647200 N4 2 |[NMMTG FIN SFM 5.35 03/01/2030........00cumrvvemmrriririreerireeiisesisessesseseieseies | s 2| 1FE 2,194,900 |...105.890 (8,170) 0 0]....5.350 |.... 4.873 37,807 04/13/2011. | 03/01/2030.
647200 P65 |NM SFM B CL15.00 09/01/2028..........ocomvreomreeieeeeeeeeeeeseeeesseeeesseeeesseeessneesnns | i 2| 1FE 1,911,199 |..104.473 | ..............1,817,830 | ..............1,740,000 | .............1,824,605 | ......ccccccccc.0 | o (17,960) 0 0]....5.000 |... 3.760 29,000 07/13/2011. | 09/01/2028.
647200 P8 1 |NM SFM MTG FIN AUTH 4.625 3/1/2028.............coovveeereriireiierenireceieseiieseiins | e 2] 1FE 1,337,602 |...104.945 (6,761) 0 0...4625 ... 3.966 19,579 09/22/2011. | 03/01/2028.
647200 UL 6 |NEW MEX MTG FIN 5.05 07/01/2039.........ccccemvuuririerinriinisnisnieiienisessenis | vovenes 2| 1FE 680,050 |...100.112 670,750 670,000 (1,590) 0 0]....5.050 |... 4.798 16,918 05/07/2010. | 07/01/2039.
647200 V3 5 |NEW MEXICO SF MTGE B-13.75 03/01/2043 2| 1FE ..1,821,119 |...103.110 773,492 1,720,000 ..(10,363) 0 0]....3.750 |...... 3.030 .21,500 08/15/2012. | 03/01/2043.
647200 WN 0 |NMMTG FIN 5.70 07/01/2039..........cooomrieriimiiiniiinisrisissiessiesissisessissiinns | e 2| 1FE 538,050 |...102.255 (4,347) 0 0]....5.700 |...... 4.774 14,535 11/30/2010. | 07/01/2039.
647200 X5 8 |[NMMTGE FIN AUTH B-2 2.23 10/01/2034...........coooemvrrniiiiniieneieneieneiinns | v [ or | cereviin 2] TFE| 1,598,479 |..... 94.510 0 0 0]....2.230 |...... 2.240 |MON...| wcovvrrreee 2,971 05/10/2013. | 10/01/2034.
64966T AX 2 |NYC HSG DEV MULT FAM 4.60 01/15/2026............cocveerrvrercireririinniieeneiiens | cereees 2| 1FE 1,872,558 |...100.139 3,696 0 0|....4.600 |..... 4.907 [ | e 41,044 02/01/2011. | 01/15/2026.
64966T  AY 0 [NYC MFH ANY 4.7501/15/2039.......cccmuiririiniieiieninninsiinsisesiesississsienns | coveens 2| 1FE 3,738,995 |...100.093 | ..............3,968,687 | .............3,965,000 | ............. 3,763,126 4,850 0 0]...4750 |.... 5139 | oo | v 86,845 06/15/2011. | 01/15/2039.
64966W DH 7 |NYC NY HSG DEV B15.00 7/01/2024. SRR O 2] 1FE 3,790,290 {...112.819 | .............3,948,665 | .............3,500,000 | ............. 3,705,174 | ..o 0 [ s (27,169) 0 0[....5.000 |...... 3.968 | oo | o 87,500 08/30/2013. | 07/01/2024.
64970H CF 9 |[NEW YORK CITY HSG DEV 4.95 05/15/203...........coovvveerrmriircrirerisninniennns | coenne | o [ e 2| 1FE| oo 4,619,025 |...100.000 (3) 0 0[..4.950 |... 4.950 |MN......| cooveneee 28,463 08/25/2010. | 05/15/2036.
64970H ET 7 |[NEW YORK CITY HSG A-13.375 11/15/2029.........covvvirvrirriienerencicseiienns [ e 2| 1FE 6,000,000 |...101.778 0 0 0]....3.375 |...... 3.375 [MN..ooo| v 25,875 02/18/2015. | 11/15/2029.
64972B  H8 1 [NYC HSG L-2-A 3.60 11/01/2033.........cooorivirrerireiiieeiiseeeiseseieeseieeseiessisens | cereees 2| 1FE| e 10,958,500 |.....99.372 | ............10,781,862 | ............10,850,000 | ...........10,935,978 | ......cccoeevcrenl0 | o (13,095) 0 0]....3.600 |...... 3.449 |MN......| oo 65,100 | ........ 390,600 |03/24/2015. | 11/01/2033.
64972C CL 5 |[NYC HSG DEV G-13.375 11/01/2029 2| 1FE 3,260,000 0 0 0...3.375 |...... 3.375 | MN...... , 110,025 | 12/11/2014. | 11/01/2029.
64972C SH 7 |NY HSG DEV CORP H 2.95 11/01/2045 2| 1FE 8,020,000 |... (158) 0 0]....2.950 |...... 2.950 |MN......| wovvrrne 39,432 | ... 203,073 | 12/09/2015. | 11/01/2045.
64972C WW 9 |NYC HSG DEV CORP E 2.85 11/01/2031.........ovvuerimriininrinnicerinsivenieninns | eovenne | o [everirenni2 | e 1FE ..1,500,000 (32) 0 0....2.850 |..... 2.850 |MN...... 14,488 | 06/10/2016. | 11/01/2031.
64972C WX 7 |NYC HSG DEV CORP E 3.15 11/01/2036...........cocourreirreieneiereiisneiisneiiennns | oo 2| 1FE ..1,500,000 |.....89.517 | .............1,342,755 | ..............1,500,000 | ............ 1,499,961 (39) 0 0]...3.150 |...... 3.150 | MN...... 06/10/2016. | 11/01/2036.
64986M K3 8 |NY ST HSG FIN AGY 4.50 11/15/2027.........cooorrricrrieririeneeiseniiseseieseienees | e 2| 1FE 1,443,000 |...100.109 1,452,536 1,895 0 0 [...4.500 |..... 4720 |MN...... 06/08/2011. | 11/15/2027.
64986M Q3 2 |NY ST HSG 5.40 11/15/2042.........ccovoieiiiriirniisneisseiesssssssessssiisniins | s 2] 1FE 2,928,000 {...100.812 | ..............3,024,360 | ..............3,000,000 | ............. 2,933,950 1,125 0 0...5.400 |... 5.562 |MN...... 03/18/2011. | 11/15/2042.
64987B KW 7 |NEW YORKHSG FIN B 2.95 11/01/2031.......cooomiviririereriicerieceiesesieeniienns | ceneees 2| 1FE 2,000,000 |..... 97.296 | ..............1,945,920 | .............2,000,000 | ............. 1,999,981 (19) 0 0]....2.950 |...... 2.950 |MN...... 05/04/2016. | 11/01/2031.
64987B  NQ 7 [NY HSG FIN AGY C 2.75 11/01/2031.......cooriiririniirnirciiesiesissiissisiienins | oo 2| 1FE 6,000,000 |..... 89.386 5,999,880 (120) 0 0...2.750 |...... 2.750 |MN...... 06/22/2016. | 11/01/2031.
649883 D8 5 |NY MTGE AGY AMT 189 3.85 10/01/2034..... 2| e 1FE 3,585,000 |..... 99.868 | ..............3,580,268 | ..............3,585,000 | ............ 3,585,000 0 0 0]...3.850 |...... 3.850 |AO...... 10/09/2014. | 10/01/2034.
649883 D9 3 |NY MTGE AGY 190 3.45 10/01/2030.. 2| 1FE 1,175,000 |...100.538 11,175,000 0 0 0]....3.450 |...... 3.450 |AO...... 02/11/2015. | 10/01/2030.
649883 F2 6 |NY MTGE AGY 191 3.50 10/01/2034.. 2| 1FE 5,240,466 |..102.807 | .............5,088,947 | .............4,950,000 | ............ 5,120,211 | o0 [ (64,460) 0 0]....3.500 |...... 1.928 |AO...... 02/11/2015. | 10/01/2034.
649883 VZ 5 |NY MTGE AGY-178 3.50 10/01/2043..........covveuerieiimeiereiieceeieceeiecesieneiienns | s 2] 1FE 3,913,501 |...103.497 3,872,434 | ..cooivvicee0 | (12,501) 0 0....3.500 |...... 3.091 |AO...... 07/11/2013. | 10/01/2043.
64988R  FL 1 |NY ST MTGE REV SER 48 2.625 04/01/2041..........c.ccevormvinrinnrncrrnnniiiniiins | v 2| 1FE 1,744,009 |...100.574 1,715,692 (9,438) 0 0]....2.625 |.... 2218 [AO...... | v 11,058 02/13/2013. | 04/01/2041.
658207 LZ 6 |NC HSG FIN AG 4.50 07/01/2028...........cocoorveeemeeeereieaneeieneeieseeisnesessensesenes | veeee | v | corereiens 2] TFE| 1,777,175 |..103.158 | .............1,727,897 | ..............1,675,000 | ............. 1,723,288 | ..o | (10,942) 0 0[..4500 ... 3722 | Mo | e 37,688 08/04/2011. | 07/01/2028.
658207 SL 0 |NCHSG FIN AGY 37-A 3.50 07/01/2039.... 2| 1FE 5,200,145 |...102.866 ) 0 0....3.500 |...... 2.040 [ | v 21,047 10/20/2016. | 07/01/2039.
658877 EZ 4 |ND STHSGFIN D 4.25 07/01/2028..........ccoovvemmiiireiiineiincieneisssissniissniias | s 2| 1FE 711,362 |...101.908 ) 0 0|..4250 |... 3.846 | .o | o 14,663 10/19/2011. | 07/01/2028.
658877  FB 6 |ND HSG FIN C 2.85 07/01/2032..........crveereeireeieneiieceiieseeieceeieseseesesiesenes | s 2] 1FE 2,000,000 |..... 87.134 ,742,680 ) 0 0....2.850 |...... 2.850 [Jdoces | v 19,000 08/05/2016. | 07/01/2032.
677377 U9 2 |OHIO HSG 4.80 11/01/2028.......... 2| 1FE 335,479 |...104.077 .322,639 ) 0 0...4.800 |... 3795 [MN..oo.| oo 2,480 05/11/2011. | 11/01/2028.
677377 Y2 3 |OHIO HSG FIN AGY 4.50 11/01/2028 2| ... 1FE 1,773,108 |...104.689 ,711,665 ) 0 0]...4.500 |.... 3.462 |MN...... 12,263 08/17/2011. | 11/01/2028.
67756Q NM 5 |OHIO HSG FIN AGY 3.05 02/01/2044.... 2| 1FE 9,107,589 |..... 97.986 ) 0 0]....3.050 |...... 2.796 |MON...| .......... 22,650 02/05/2015. | 02/01/2044.
67756Q NQ 6 |OHHSG FIN AGY A 2.80 03/01/2046...........ccocoooimriemriinrieneieneiisneisnniiens | v [ oo | cerviienni [ o 1FE 4,821,978 | ... 95.739 0 0....2.800 |...... 2816 [MON... | .......... 11,251 02/17/2016. | 03/01/2046.
67756Q SR 9 |OH HSG FIN AGY J 3.50 09/01/2036............corveemrreereeereieeceeienesiesenisneiins | e 2| 1FE| .............1,653,600 |...101.843 1,650,821 (2,779) 0 0]....3.500 |...... 3.875 |[MS......| oo 18,550 06/07/2016. | 09/01/2036.
67756Q TQ 0 |OHIO ST HSG FIN AGY K 2.80 09/01/2031.......ccverivmriierirerirnrisnsissiiesieniene | everen | oo | vevernenns 2| 1FE| oo 4,000,000 |..... 91.064 | ..............3,642,560 | ..............4,000,000 | ............. 3,999,958 (42) 0 0]...2.800 |...... 2.800 |MS...... 10/06/2016. | 09/01/2031.
67886M  PT 0 |OKSTHSG FINAGY C 3.7503/01/2044...........oovoeieeereiceeieceieceiieneiins | s 2] 1FE 9,333,653 |...100.941 483 | ............9,333,653 | ............ 9,333,653 0 0 0]....3.750 |...... 3.779 | MON. 10/10/2013. | 03/01/2044.
67886M PU 7 |OK ST HSG FIN AGY D 3.35 09/01/2035............covvverreinreincsieceieceisnniins | e 2| 1FE 4,545,182 |...100.223 | ............. 4,555,318 | .............4,545,182 | ............ 4,545,182 | ....covvvvrici) 0 0 0 0]....3.350 |...... 3.373 | MON. 10/10/2013. | 09/01/2035.
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68450W CA 7 |ORANGE CNTY FL HSG 4.50 03/01/2031 2| 1FE 1,707,342 |...109.404 | ............1,739,524 | ..............1,690,000 | .............1,648,849 | ......ccccccccc..0 | o (12,239) 0 0. 4500 |...... 3.583 06/30/2011. | 03/01/2031.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034 2| 1FE 830,000 |...102.791 0 0]....2.500 |...... 2.500 05/31/2013. | 07/01/2034.
686087 PG 6 |ORHSG & CMNTY SVC 4.00 07/01/2043 2| 1FE 2,251,999 |...106.579 0 0]....4.000 |.... 3.093 11/08/2013. | 07/01/2043.
686087 RY 5 |OREGON ST HSG & CMNTY C 3.125 07/01/2044...........cooomvvrirerrererreceiienes | s 2] 1FE 6,124,182 |...102.046 0 0...3125 | ... 1.956 | Jdooies | o 91,004 12/10/2014. | 07/01/2044.
68608N  CH 3 |OREGON ST HSG 5.00 07/01/2028...........ovvvremrirrrieiennisneissesinceisnnsiinnss | o 2| 1FE 593,477 |...104.040 0 0]....5.000 |.... 3.669 |Jdcies | o 14,000 04/15/2011. | 07/01/2028.
68608N DG 4 |OR HSG SVCS-SFM-B 5.25 07/01/2028............ccoovvererreerrcceieeneseneiseneiens [ e 2] 1FE 795,963 |...105.097 ....758,585 0 0[...5250 ... 3.986 | oo | v 19,031 07/27/2011. | 07/01/2028.
708796  3A 3 |PAHSGFIN 120 2.80 10/01/2031.......ooooriceereieceieceeesisenessennsinnsins | e 2| 1FE 5,000,000 |..... 90.758 14,999,888 0 0]....2.800 |...... 2.800 |AO...... | coovre 35,000 06/22/2016. | 10/01/2031.
708796 B9 7 |PAHSG SFM 1134.00 10/01/2041.........ooomvviiniiriiscisecesssesnessnisnnies | s 2] 1FE 1,270,325 |...102.732 1,244,509 0 0...4.000 ... 3.487 |AO...... | ccooveeen. 12,200 09/13/2011. | 10/01/2041.
708796 N9 4 |PAHSG FIN AGY A 3.85 10/01/2030.........ccocurveereeereiiereiieceeiecesiesenieneeins | e 2] 1FE 8,500,000 |...101.031 8,500,037 0 0....3.850 |..... 3.850 [AO..... | cccoe 81,813 02/12/2015. | 10/01/2030.
708796 T8 0 |PA ST HSG FIN 2015-117A 3.50 04/01/2040.........oovveereririiriniinniirenieniisni [ e 2| 1FE 2,719,820 |...102.877 2,688,050 0 0]....3.500 |...... 2.330 |AO...... | cevvreneee 22,706 08/19/2015. | 04/01/2040.
70879 X3 6 |PAHSGFIN 118A 3.85 10/01/2030... 2] 1FE 2,965,000 |...100.101 .2,964,881 0 0]....3.850 |...... 3.850 |AO...... . .28,538 11/05/2015. | 10/01/2030.
708796 XM 4 | PENNSYLVANIA HSG 4.125 10/01/2025..........coomvveerieeerrieeniieeeiisseiiessiinnnes | veeee [ v | cerevirnns 2| 1FE]| o 7,515,225 |...102.612 0 0]...4.125 | ... 4.251 |AO...... | oo 78,581 11/01/2010. | 10/01/2025.
708796 YR 2 |PAHSG FIN AG 5.00 04/01/2028.............cooovvemmriineriiiniiisnisseissniesssiessniees | s 2] 1FE 1,612,538 |...102.941 0 0[....5.000 ... 3.610 |AO...... | coovenen. 03/03/2011. | 04/01/2028.
71881L  AD 0 |PHOENIX AZ SER'07 5.25 08/01/2038............cooveemmeeercerienerieceiieneniensnienenes | s 2] 1 53,441 |...100.850 0 0[....5250 |..... 5.102 01/31/2011. | 08/01/2038.
72316W XD 4 |PINELLAS FL SFM A 4.50 09/01/2028..........cocvemrvmirierierirriiniinsiienienisseins | ceves 2| 1FE 489,580 |...103.453 455,000 0 0]...4.500 |.. 3.509 07/20/2011. | 09/01/2028.
72316W  ZE 0 |PINELLAS HSG FIN B 3.35 01/01/2046...........coooremveeerrreceriecereseeieseeiesenis | oo 2] 1FE 3,950,007 |...100.263 3,871,000 0 0.....3.350 |...... 3.077 12/10/2015. | 01/01/2046.
76221R RB 1 |RIHSG & MTG 63A 4.00 10/01/2040..........ccoomvrieriierireiirerinisniessisesivesiesinns | crvis 2| 1FE 439,809 |...102.453 0 0]....4.000 |..... 3.225 10/11/2012. | 10/01/2040.
76221R SE 4 |RIHSG & MTGE FIN 2.75 04/01/2040...........cooovvimmrirriineiinnissnesesissnenins [ o 2| 1FE 1,394,792 |...100.182 ,347,448 0 0 [....2.750 |...... 2.305 11/30/2012. | 04/01/2040.
795678 LT 6 | SALT LAKE CO HSG MF 3.375 08/01/2028...........coocvuoerreoeriennrieniiseseiseeenes | s 2| 1FE 5,610,000 |...100.655 ..5,536,025 0 0]....3.375 |...... 3.100 10/01/2014. | 08/01/2028.
83712D PY 6 |SCHSG FIN & DEV 5.30 07/01/2023 o 1FE ..1,226,400 |...101.361 ,216,332 0 0]....5.300 |..... 4.886 03/28/2011. | 07/01/2023.
83712D WK 8 | SC HSG FIN & DEV B-2 4.00 07/01/2043 2| 1FE 544,265 |...104.799 500,000 0 0[...4.000 |...... 2.000 06/29/2016. | 07/01/2043.
83755N DR 0 |SD HSG SF FAM 5.00 05/01/2028...........cocovvvemirinriiniinnieiienissisniissiisiienins | cvvies 2| 1FE 938,415 |...103.745 860,000 0 0]....5.000 |...... 3.820 06/23/2011. | 05/01/2028.
83755N  EU 2 |SD HSG DEV SFH 2 4.25 5/01/2032.........c0ocemrverirererseissiessisesiessssssssssssssisnss | svveens 2| 1FE 1,359,911 |...103.256 . 0 0[..4.250 |.... 3.767 09/29/2011. | 05/01/2032.
83755N  EZ 1 |SD HSG DEV TXBL 1 3.50 11/01/2041......cooooreeireiereiieceiieceiieseeiesenieseninas [ e 2| 1FE 3,111,630 |...101.288 .3,107,081 0 0]....3.500 |...... 2.497 , 10/14/2016. | 11/01/2041.
83756C DH 5 |SD HSG DEV AUTH A 3.00 11/01/2030.........cooimmviemriineiiinrisneisseisssieinens [ oo 2| 1FE 800,987 |...100.399 ....786,536 0 0]....3.000 |... 2.356 |MN......| oo 3,800 ..23,369 | 04/30/2013. | 11/01/2030.
83756C HG 3 |SDHSGDEV AUTHD 3.15 11/01/2028..........ccocosvererereirrriieniiieniseeesnnis | e 2] 1FE 3,000,000 |...101.948 3,000,000 0 0[....3.150 |...... 3150 [MN.....| oo 15,750 | ..o 94,500 | 10/24/2014. | 11/01/2028.
83756C HX 6 | SD HSG DEV AUTH F 4.00 05/01/2034..........coocmmvrermerirnnnieerieesniessisseenens | cevenne 2| 1FE 2,396,258 |...100.780 2,372,704 0 0]....4.000 |... 3.335 |MN......| o 15,167 | .......... 93,890 | 10/24/2014. | 05/01/2034.
83756C JP 1 |SD HSG DEV AUTH A 3.40 05/01/2031.........ooorvereiinnieneisneisneiieneiisnens [ covies | oo | e 2] TFE| i 1,270,000 |..... 98.600 1,270,031 0 0]....3.400 |...... 3400 |MN......| v TA97 | 44,819 | 04/09/2015. | 05/01/2031.
83756C LL 7 |SD HSG DEV AUTH D 4.00 11/01/2045 2| 1FE 3,533,091 |...108.079 .3,477,151 0 0]....4.000 |...... 2.086 . 12/02/2015. | 11/01/2045.
88045R  C6 7 | TNHSGDEV AGY A 3.5507/01/2031.........oooomeiereinniennisceisnsisnsisnnies [ e 2] 1FE 2,955,000 |...100.380 2,955,084 0 0...3.550 |... 3.550 | oo | s 52,451 | ... 118,771 | 04/30/2015. | 07/01/2031.
88045R  UR 1 | TN'HSG B HSG FIN 4.50 01/01/2028...........coovveerreecieeniiieneiireneiiesesieneiiens | oo 2] 1FE 2,019,757 |...103.041 1,956,245 0 0[..4.500 ... 3.697 [ | v 42,750 | .......... 91,088 | 08/05/2011. | 01/01/2028.
88045R  WH 1 | TNHSG DEV 1A 4.50 07/01/2031.........cooorrirrriinriiscinneissnessssisnsinnninns. | o 2| 1FE 1,212,389 |...102.441 1,190,628 0 0]...4.500 |..... 4.018 [ | v 26,325 | .o 54,793 | 11/10/2011. | 07/01/2031.
880461 AR 9 |TNHSG DEV AGY 1B 3.60 01/01/2031.......cooouveerceeireeiecerienerieeeeiesesiesniens | s 2] 1FE 964,271 |...100.800 0 0....3.600 |...... 4.350 (I | v 19,080 | ... 39,299 | 10/07/2013. | 01/01/2031.
880461 BP 2 | TN HSG DEV AGY 2A 4.00 07/01/2043..........covrveerviereeierniieceiiseeeiieseiienenins | s 2| 1FE 792,613 |...105.353 745,000 0 0 [....4.000 |..... 3186 [ | e 14,900 | ... 31,647 | 10/24/2013. | 07/01/2043.
880461 DN 5 | TN HSG DEV AGY 2A 4.00 07/01/2045...........ccoovoiimriirriiinniisneiiesnisneienniens | s 2| 1FE 3,616,457 |...103.181 3,285,000 0 0[....4.000 ... 2795 [ | o 65,700 | ........ 135,517 | 10/16/2014.| 07/01/2045.
88271H  CV 9 | TX ST HSG 5.50 12/01/2039.........oourveercreircieiereeieceiiecesiesesiesesiesesieneseennes | cevenas 2| 1FE 656,600 |...102.595 0 0]....5.500 |...... 4.780 |MON.. 11/02/2010. | 12/01/2039.
88275A CW 8 |TX ST DEPT OF HSG & CMNTY 3.45 1/01/2032.........cccevvverevirerinrivniicmninenns | vevree oo [ eveviiivens [ e 1FE| i 7,575,000 |..... 99.374 0 0...3450 |... 3.212 |MON.. 12/03/2015. | 01/01/2032.
88275F MT 3 |TXDEPT HSG SF 5.25 09/01/2032 2| ... 1FE 320,513 |...100.258 0 0]....5250 |... 4.941 05/14/2010. | 09/01/2032.
88275F MV 8 | TX DEPT HSG B 5.30 09/01/2039 2| 1FE 197,925 |...100.218 0 0]....5.300 |...... 5.046 |MS...... 12/10/2009. | 09/01/2039.
88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046............cccoovvrimriireiinriinniiinniiins | ceneees 2| 1FE 465,000 |..... 97.397 ....465,054 0 0]....3.125 |...... 3.151 |MS...... 10/15/2015. | 03/01/2046.
88275F NW 5 | TEXAS ST DEPT OF HSG A 3.00 03/01/2046............covveoreererieirrriicreiieneis | cereees 2] 1FE 7,820,000 |..... 97.486 .7,820,000 0 0]....3.000 |...... 3.067 |MS...... 01/15/2016. | 03/01/2046.
924190  EL 1 |VTHSG FIN AGY B 4.125 11/01/2042........evverivririeriienrissseisessissssessssisnsees | s 2| 1FE 1,099,057 |...102.256 | ..............1,078,801 | ..............1,055,000 | ............. 1,089,542 0 0]...4125 |.... 3.966 |MN...... 04/11/2012. | 11/01/2042.
924190  HG 9 | VERMONT ST HSG FIN B 3.75 11/01/2045..........oovvoorvereieceeieceieceiisnnins | s 2] 1FE 1,713,069 |...103.576 R 1,694,394 0 0[....3.750 |...... 4482 |MN...... 04/10/2015. | 11/01/2045.
92812Q 7 0 | VA ST HSG DEV AUTH 4.875 10/01/2031........coucvverrreercreieeieereiieneeseneiennnees | veeee | v | cerevinnes 2] 1FE| 1,000,000 |...108.272 | ..............1,082,720 | ..............1,000,000 | ............. 1,000,000 0 0...4875 ... 4.875 |AO...... 08/28/2013. | 10/01/2031.
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92812Q VS 3 |VAHSGDEV SER C 6.07 08/01/2018..........covveirieriiicniieriiisniisseeniins | s e ...3,000,000 |...106.047 3,181,410 | ..... .3,000,000 36 0 0. 6.070 |..... 6.071 |FA..... 03/25/2009. | 08/01/2018.
928120 C3 0 |VIRGINIA ST HSG DEV A 1.8501/01/2021....... . SD.. |.. 2,859,188 |..... 98.482 ..2,880,599 .2,925,000 8,099 0 0]...1.850 12/14/2012. | 01/01/2021.
92812U Q4 3 |VAHSGDEV A 3.50 10/25/2037.........ccvveerimriiieienisriisiissiiesienisssisssissinens | cvvees PP IO . .10,516,636 |...100.488 ....10,567,958 ...10,516,636 0 0 (U 3.500 11/21/2014. | 10/25/2037.
928120 Q5 0 |VAHSGDEV A 3.25 06/25/2042...........cooovveeceeeceeeneieneeisesesisssenissessssenins. | cevins e | el TFE | 8,556,289 | ..... 97.578 8,556,289 (5,225) 0 0 ... 3.250 10/29/2015. | 06/25/2042.
92812V CT 1 |VAHSGDEV AUTH A 3.375 03/01/2032........ccomvvmirieririnniiniiseiieniesiiisnins | ceveees . 1,987,519 |..... 98.074 | ... . 1,995,000 342 0 0. 3.375 03/19/2015. | 03/01/2032.
93978P ML 8 |WASHINGTON ST HSG 3.50 07/01/2030...........cvvermrrerrerirrerireciieeneiieneienes | ceveees . 1,267,500 |...101.585 | ............. 1,320,605 | ..ccoovvvnnnee 1,300,000 1,533 0 0 ... 3.500 06/06/2013. | 07/01/2030.
93978T QX 0 [WAHSG FIN IN-R 3.00 06/01/2037........coomviuririinriiniieciscieniissisesiesiesins | e 1,704,006 |...101.358 ..1,667,339 1,645,000 (5,948) 0 0. 3.000 12/18/2013. | 06/01/2037.
93978T VD 8 |WAHSG FIN COMM 2A-R 3.50 12/01/2046..........cocooourveiirriiiriiinniisniisniis | v 1,702,656 |...102.995 ..1,658,220 1,610,000 (1,920) 0 (U 3.500 10/20/2016. | 12/01/2046.
93978T VL 0 |WAHSG FIN COMM 2N 3.05 12/01/2031.........cooorveirriiereeieneeieneieeseeisseniens | cereees 2,700,000 |..... 96.901 .2,616,327 | ..... .2,700,000 0 0 (U 3.050 10/20/2016. | 12/01/2031.
95662M  2A 7 |WV HSG DEV REF A 3.70 11/01/2029.. . e ...1,000,000 |...101.085 ..1,010,850 .1,000,000 1 0 0]....3.700 05/01/2015. | 11/01/2029.
95662M T8 3 |WV ST HSG DEV B AMT 4.35 11/01/2027........oooivreieriereiieneseneseneiseneis | e . 1,000,000 |...106.839 1,000,000 0 0 (U 4.350 09/27/2013. | 11/01/2027.
98321C  AY 5 | WYOMING CMNTY DEV 4.00 12/01/2025...........ccoeverrierriniirciierisniieniissinns | covis 2,605,000 |...104.503 .. .2,605,000 0 0 0 ... 4.000 11/01/2010. | 12/01/2025.
98322Q  HV 2 |WYOMING ST CMNTY DEV 3 3.00 12/01/2044.........cccooovimviiiniiiisniiisnicisnies | s . 2,770,893 |...102.248 | ... 2,709,572 | ..... .2,650,000 | .. . w0 | (24,167) 0 0 [... 3.000 I 01/07/2015. | 12/01/2044.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . et | e 654,356,845 XXX | e 644,251,769 | .......... 642,135,639 | ........ 650,336,703 | ....cooovonriannnenas 0] . (1,556,528) 0 0 XXX XXX XXX | ... 5,084,156 |....19,871,396 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ crr i | e 1,007,046,491 XXX | s 983,664,895 | .......... 962,867,681 | ......... 976,599,684 | ............. (12,219)] ...... (4,435,442) 0 0 XXX XXX XXX | ... 8,278,149 |....34,196,004 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00249E  AA 8 | AAAIRCRAFT FIN 20131 3.596 11/01/2017.......cooovrvemerrmnmrinnnrrneneiseniinene | cevee | o [evvvernns | e IFE ] 121,023,580 | ... 99.895 | ..cccceerenn1,022,506 | .oovveneee 1,023,580 | ..ooovvennee 1,023,580 | oo 0 0 0 0 ... 3.596 .36,808 | 07/29/2013.| 11/01/2017.
00952*  AA 6 |AIRWAY THERAPEUTICS LLC 8.00 01/15/2019.........coumvveirvriinniiinniiiniiiinnns | covvi | o [ eevieneicns | w52 | 300,000 ... 99.126 300,000 | ... 297,378 (2,622) 0 0 0]...8.000 .0 [ 10/17/2016. | 01/15/2019.
02666Q L5 0 |AMER HONDAFIN 1.50 09/11/2017. ..100.132 | ..............3,003,963 | ............. 3,000,000 | ....ccceee.n. 2,998,678 | ...oovvveerirn 0 1,879 0 0 ... 1.500 145,000 | 09/04/2012.| 09/11/2017.
03674X AC 0 |ANTERO RESOURCES 5.125 12/01/2022.... ...100.875 365,993 | . 59,476 4,517 0 0. 5.125 .20,500 | 08/28/2015. | 12/01/2022.
03761U  AG 1 |APOLLO INV CORP 5.25 03/03/2025...........ccoremerimrermerirerereessnissnsersssssnenss | sevees N [ESTOOS 2FE| .. ...1,238,038 |..... 98.163 973 0 0. 5.250 coener...05,625 | 02/24/2015. | 03/03/2025.
037833  AK 6 | APPLE INC 2.40 05/03/2023..........c.cocvuiiiiiniiniiieiiesissiississiiesiesisisniiens SD. | [ (. 1FE| oo 8,385,750 |..... 97.458 | ..o 8TTIATS | i 9,000,000 58,375 0 0. 2.400 |...... 3213 [MN..ooo| v 34,800 | ........ 216,000 |06/19/2013. | 05/03/2023.
04010L AP 8 | ARES CAPITAL CORP 3.875 01/15/2020...........coovvvermrerrneirncriseeieeneieniens | s 12 2FE ...2,504,625 |...101.305 | .............2,532,623 | ..... .2,500,000 (956) 0 0 ... 3.875 01/23/2015. | 01/15/2020.
04621X  AE 8 | ASSURANT INC 2.50 03/15/2018.........ccrveemrriiirrireiiessrissesieseiesssnissnsienees | ceveees JU ORI I 2FE| .. ...4,991,000 |...101.030 .5,000,000 1,853 0 0 ... 2.500 03/25/2013. | 03/15/2018.
046265 AF 1 |ASTORIA FINL 5.00 06/19/2017........ccvvmmmienmiiinniiinsiesssissnecsssisssissneiens | s . 2] 2FE 3,500,000 |...101.241 3,500,000 0 0 0. 5.000 06/14/2012. | 06/19/2017.
05381N  AA 5 | AVISON YOUNG CA 9.50 12/15/2021... e e 12 4FE 1,716,225 | ... 98.250 .1,750,000 116 0 0....9.500 12/20/2016. | 12/15/2021.
05568Y AA 6 |BNSF RAILWAY CO 5.996 04/01/24...........covvoreirnriniiireriennieississiiesienens | ceveens JP IO IOV 1FE ..1,907,280 |...113.674 1,907,280 0 0 0. 5.996 06/11/2007. | 04/01/2024.
059333  ZZ 0 |BACKCOUNTRY.COM LIBOR+725 6/30/2020............cooveorrrrermrriannrieneriineies | e e | e 2FE ...1,949,063 |...100.351 1,968,750 4,701 0 0 8.250 09/15/2015. | 06/30/2020.
06366Q W8 6 | BANK OF MONTREAL 2.50 01/11/2017......ccouiiiricriiiicicnricssiccieseciiissins [ e JO PP IO 1FE ...5,987,700 |...100.024 | ..............6,001,440 | ..... 6,000,000 2,584 0 0 ... 2.500 01/06/2012. | 01/11/2017.
064255 AH 5 | BK TOKYO-MITSUBISHI UFJ 2.35 02/23/2017.......coooorrirniinniisnicsciiisnei | s ..100.164 | .............4,006,556 | ..... 14,000,000 468 0 0. 2.350 02/14/2012. | 02/23/2017.
075386 AC 6 |BEAVER VALLEY FND 9.00 6/01/2017 e ...100.011 ..41,000 (600) 0 0|....9.000 06/13/2007. | 06/01/2017.
11042A  AA 2 | BRITISH AIRWAYS 4.625 06/20/2024...........ccccoovvrerimriniinniicnnirerirenissiiessienns | vvenes o] ...106.337 667,662 (537) 0 0. 4.625 06/26/2013. | 06/20/2024.
11042B AA 0 | BRITISH AIRWAYS 5.625 06/20/2020.............coorvvemeeermerireneeeeseeiesereseesinsenes | s . ...105.629 0 0 0 5.625 06/25/2013. | 06/20/2020.
114536 AA 3 |BROOKSTONE HOLDING PIK 10.00 07/07/21 (SOOI DO . 2] 5* 115,263 |..... 15.875 . 18,486 | . 73,723 1,083 | .......... 99,267 | ..ooovvvriciinnnd 0 |....10.000 12/31/2016. | 07/07/2021.
118230  AK 7 |BUCKEYE PARTNERS 4.15 07/01/2023...........cocoomvieimriineiineieneisseiisneis | o [P 12] ... 2FE| o 920,401 |..101.412 | .............1,054,685 | .............1,040,000 | ................ 933,920 | ..o (VN 12,961 0 0. 4.150 12/11/2015. | 07/01/2023.
118230 AN 1 |BUCKEYE PARTNERS 4.35 10/15/2024...........c.ccourvveemrrrereerecieirenerisseesssees | covis ...101.902 7,841 0 (U 4.350 12/15/2015. | 10/15/2024.
12189P  AD 4 | BNSF 98-C TRUST 6.23 07/02/2018 JEVTURTTONPORPIIRPROOTEN IOV e ..103.516 1,751 0 0. 6.230 11/20/2000. | 07/02/2018.
12189P  AE 2 | BURLINGTON NORTH 7.16 01/02/20...........coovvveieriicrieneeeneeieceiieeeienniins | s ] ...108.036 0 0 (I 7.160 06/28/2002. | 01/02/2020.
12189P AL 6 |BUR NTH/SAN FA 5.943 01/15/2022 e ...105.673 25 0 0]...5943 06/21/2002. | 01/15/2022.
123250  AA 9 |BUSINESS DEVELOPMENT 6.00 09/01/2020 I e ..101.114 936 0 0. 6.000 10/05/2015. | 09/01/2020.
12738A  AA 9 | CADENCE FINANCIAL 4.875 06/28/2019..........cvueerereerreierieiereiieneeieseeienenes | e ...100.375 . 1,250,000 (4,058) 0 (I 4.875 03/06/2015. | 06/28/2019.
136385 AV 3 | CANADIAN NATL RESOURCES 3.90 02/01/2025 [V IO e ...100.331 ..2,006,628 .2,000,000 9,277 0 (U 3.900 08/21/2015. | 02/01/2025.
141781 AY 0 | CARGILL INC 4.307 05/14/2021..........oorveerrieeeiereisereeesesiesesisseeieseneenens SD.. |..|.. ...106.066 ...10,212,073 19,628,000 0 0 0 .. 4.307 05/16/2011. | 05/14/2021.
202795 GX 2 | COMMONWLTH EDISON 6.95 07/15/2018.........coovevieririiiinnineiieniesiinenis | e o] ..107.372 ..4,294,896 .4,000,000 50,643 0 0. 6.950 10/06/2008. | 07/15/2018.
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210382 AA 5 | CONSTELLIS GROUP INC 9.75 05/15/2020 ...103.000 175,653 4,449 0 0. 9.750 |....11.580 05/06/2015. | 05/15/2020.
210795 QB 9 | CONTL AIRLINES 12-2 A 4.00 10/29/2024...... ...102.500 (7,647) 0 0]....4.000 |...... 3.770 02/05/2014. | 10/29/2024.
212015 AH 4 | CONTINENTAL RESOURCES 5.00 09/15/2022 . ...100.000 20,401 0 0[....5.000 |... 6.616 08/26/2015. | 09/15/2022.
21987H AS 4 |CBBC-ADM 98-16.50 12-15-17 AL120613.........covveorrecereciecneieeceiseninns [ oo e | e 1FE ....356,387 |...102.946 (1,563) 0 0|...6.500 ... 6.014 10/29/1998. | 12/15/2017.
225433 AC 5 |CREDIT SUISSE GP FUND 3.75 03/26/2025...........ccccovurirerirmrimniicniiseriveniienies | e Cluoine [ e 2FE| .............4,988,000 |..... 97.699 14,989,805 1,037 0 0....3.750 | ...... 3.779 03/23/2015. | 03/26/2025.
22547R - AA 2 | CREDITCORP 12.00 07/15/2018..........cooorvrierereieriieeeeseeniseneesseeeseneessnnes [ eoveres | oo | e 12 i S5FE| oo 1,981,600 |..... 79.500 ....760,000 | ............709,368 | ............. 1,849 | ... 1,231,217 | oo 0 ...31.579 06/28/2013. | 07/15/2018.
229899  AA 7 |CULLEN/FROST BNKRS V/R 02/15/2017.......ccvveerrieneiiereeieesiieseeissnsienes | e 2| 2FE 2,997,300 |..... 99.946 .2,999,810 650 0 0...1436 |... 1.522 02/12/2007. | 02/15/2017.
23311V AC 1 |DCP MIDSTREAM OPERATING 2.50 12/01/2017.........ooovvviirriinniinniiinniicins | corvi | o [ e 12] ... 3FE ....595,650 |..... 99.875 628,618 12,751 31,846 0 0[..2.500 |..... 7.990 12/15/2015. | 12/01/2017.
23311V AE 7 |DCP MIDSTREAM OP 2.70 04/01/2019.........ccvvemrvermnrimnnriseniiseneiseneiseneinens | ceneven | oo e 12| il BFE | 2,441,500 | ... 99.000 ....2,975,000 2,593,821 2,732 | . 147,046 0 0]....2.700 |...... 9.136 12/16/2015. | 04/01/2019.
233851  AK 0 | DAIMLER FINANCE 2.95 01/11/2017. ..100.027 | ..............8,002,136 | .............. 8,000,000 | ...ccooouee. 7,999,917 0 2,966 0 0[...2.950 |...... 2.988 01/04/2012. | 01/11/2017.
247358 AA 2 |DELTAAIR 2012-14 05/07/20 ...105.500 - 683,347 | . 683,347 0 0 0 0[..4750 |...... 4.750 06/27/2012. | 05/07/2020.
25272K  AD 5 | DIAMOND 1 FIN/DIAMOND 2 4.42 06/15/2021 ..103.516 | ..............1,035,155 | ............. 1,000,000 | ..ccoovevernve 999,758 0 48 0 0|...4420 |... 4.426 05/17/2016. | 06/15/2021.
25470X AE 5 |DISH DBS CORP 6.75 06/01/2021 ..108.500 | .............1,139,250 | ..............1,050,000 | ............. 1,036,215 .0 2,631 0 0[...6.750 |...... 7.102 12/22/2015. | 06/01/2021.
256853 AA 0 |DOLPHIN ENERGY 5.888 06/15/2019... ...104.547 1,095,966 .0 521 0 0]...5888 |.. 5.941 07/27/2009. | 06/15/2019.
258257 AA 2 | DORIC NIMROD AIR 2012-1B 6.50 05/30/2021.........ccccvvvemrirerirmiriirinriiniians ...103.000 0 0 0 0]....6.500 |... 6.500 06/28/2012. | 05/30/2021.
258258 AA 0 |DORIC NIMROD AIR 2012-1A 5.125 11/30/24.. ...104.000 ....7124,586 0 0 0 0[..5125 | ... 5.125 06/28/2012. | 11/30/2022.
26845# AA 8 |EDXSUPPLY CHA SEN SEC NT 3.50 1/15/2019......ccevvmrnieinncnnincivenienins | coviee | oo | e | e 12 ] 02,362,677 | ... 99.875 2,362,677 0 0 0 0[....3.500 |...... 3.515 02/23/2016. | 01/15/2019.
26884T AT 9 |ERAC USA FINANCE 2.70 11/01/2023 v e o [ 12] L 2FE 9,981,500 95.749 | .............9,5674,850 | ............10,000,000 | ............. 9,982,012 .0 512 0 0 [...2.700 |...... 2.729 10/11/2016. | 11/01/2023.
26924B  AA 1 |SYNERGY ET THREE LLC 1586 10.00 9/30/19.........coomrvveererimmmrimeneeieneirens | cerev | o [ eevvennins | cveeeee0 | i 417,794 | 90.000 376,014 (41,779) (1) 0 0 ..10.211 12/29/2014. | 09/30/2019.
278642 AN 3 | EBAY INC 3.80 03/09/2022 ...103.334 0 0...3.800 |... 3.843 03/02/2016. | 03/09/2022.
29157T  AA 4 |EMORY UNIVERSITY 5 09/01/19 ..109.213 0 0...5625 .. 5.703 03/24/2009. | 09/01/2019.
292505 AJ 3 |ENCANA CORP 3.90 11/15/2021......ccvumiiiririiiiiciieiiesiesissiissiiesiesesnens ..101.008 2,193,521 0 0[....3.900 |..... 4.981 08/21/2015. | 11/15/2021.
29250N  AF 2 |ENBRIDGE INC 4.00 10/01/2023 ...101.344 e 2,866,656 0 0|..4.000 |...... 4.778 09/11/2015. | 10/01/2023.
29336U AE 7 |ENLINK MIDSTREAM 4.15 06/01/2025............ccooommrvemmmrinnnieneneisnneissnesenens | eeenee | oo | oreenn 12| i 2FE | 1,106,678 | ... 96.125 | .............1,148,694 | .............1,195,000 | ............. 1,116,439 0 0]...4.150 |...... 5.121 09/02/2015. | 06/01/2025.
29760L  AA 0 |SYNERGY ET THREE LLC 1540 10.00 9/30/19........vmvveimmiiinmiiinniiinniiisnnins | v [ or | cenviiiinnie [ v 6| ... LANTT94 90.000 376,014 0 0 ...10.211 12/30/2014. | 09/30/2019.
29977A  A* 6 |EVERCORE SEN NT A 4.88 3/30/2021.........coovvemeriinrienieieneisnneiseneineniins | ceneee | o [ eeviveeeiins | ceveneiens 2| s 2,500,000 |..... 98.686 | .............2,467,150 | .............2,500,000 | ............. 2,500,000 .0 0 0 0...4.880 |... 4.880 03/30/2016. | 03/30/2021.
29977G  AB 8 |EVERBANK FINL CORP 6.00 03/15/2026............cccoomrverrrierireririiniisniirenienins | e 2| 2FE 1,000,000 |...104.497 1,000,000 .0 0 0 0...6.000 .. 6.000 03/09/2016. | 03/15/2026.
302635 AB 3 |FSINVST CORP 4.25 01/15/2020...........oocomrvvemeieireieinerisnnieeneiessnseenssisnnnes | wvenes [ oo | cereeen 12 [ i 2FE ..1,507,965 |...100.401 .1,506,017 | ..............1,500,000 | ............. 1,507,815 .0 (150) 0 0|..4.250 |... 4.061 12/01/2016. | 01/15/2020.
302635 AC 1 |FSINVST CORP 4.75 05/15/2022..........ccocmrveeerreeerreeeneiieeeieeseeesssesisenesinnenes | wveeee [ v | ceeeeend 12 [ i 2FE ..1,993,680 |..... 99.121 ,982,422 11,995,034 .0 793 0 0...4750 |...... 4.803 04/27/2015. | 05/15/2022.
31620M  AJ 5 | FIDELITY NATIONAL 2.00 04/15/2018.........cocoomveeirriimnisneisneiisnsisnniiennies | e [ oo | ceneeen 12 | i 2FE ..1,992,340 |...100.270 ..2,005,402 .0 1,554 0 0 [...2.000 |...... 2.081 04/10/2013. | 04/15/2018.
316817  AA 3 |57TH ST MTGE 7.125 B/01/2017........ooorieiceeiceiieeeiieceeiesesieseiissneeesnsiens | evenes [ oo | cerevirienns | cevens 1FE ....126,670 |...101.504 128,562 .0 (2) 0 0[..7.125 | ... 7.230 07/16/2001. | 06/01/2017.
337930 AC 5 |FLAGSTAR BANCORP INC 6.125 07/15/2021.........cccveviriiriiiniinnivcrieniniiis [ e ...107.000 .0 19 0 0[..6.125 |... 6.125 06/29/2016. | 07/15/2021.
361448 AP 8 | GATX CORP 2.375 07/30/2018..........crveereeireeiereiieneeieseeiesesissesissesissenens | e ...100.430 .0 1,447 0 0[....2.375 | ...... 2.426 03/14/2013. | 07/30/2018.
37045X BB 1 |GEN MOTORS FINL 3.10 01/15/2019.... O P ...100.977 .0 708 0 0[....3.100 |...... 3.116 10/07/2015. | 01/15/2019.
37247D  AK 2 | GENWORTH HOLDINGS 6.515 05/22/2018...........ccccooovmmrrvmmmiiinnriinmniisneicinnns [ eveiee | oo | eveneeen | 0l BFE | 1,296,875 | ... 98.500 ....(10,458) 0 0..6515 .. 5.632 11/12/2014. | 05/22/2018.
37247D AP 1 | GENWORTH FINL 7.625 09/24/2021...........cccoooevemerrmrnrrinnrisnnrrsnnesseneiseneinenes [ eoevee | oo | oveeeenn | el 3FE | 005,385,106 | ... 92.000 ...(10,789) 0 0..7625 ... 7.389 02/11/2015. | 09/24/2021.
374825 AA 5 | GIBSON ENERGY 6.75 07/15/2021........ccommvvmiiirieririiiisniseiiveniesesesissienns | voenes ...103.875 3,191 0 0]...6.750 |...... 7.021 09/09/2015. | 07/15/2021.
39121 AA 8 |GREAT RIVER 5.829 07/01/17 ...101.375 0 0 0...5829 ... 5.829 06/21/2007. | 07/01/2017.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020. ...101.000 (1,341) 0 0[....6.000 ... 5.947 11/05/2013. | 12/15/2020.
410867 AA 3 |ALLMERICA FINL 7.625 10/15/2025.............coovvuemriiimeiiineisneiisneissesisssienns | coveees L A17.279 572 0 0[...7625 ... 9.040 05/22/2003. | 10/15/2025.
42234Q  AD 4 |HEARTLAND FINL 5.75 12/30/2024...........coovvvererereeieneiirsneeeeneieeseiseneiienes | e 2] 2FE 1,000,000 |..... 94.938 .1,000,021 0 0 0]...5.750 |...... 5.750 12/12/2014. | 12/30/2024.
42809H AG 2 |HESS CORP 4.30 04/01/2027........cccocmivmriienirrirriissinssiesisesesssssssssssiesienes. | vvenes | oo | evriees 12] ... 2FE ..4,989,500 |..... 99.490 | ............4,974,515 | .............5,000,000 | ............. 4,989,716 216 0 0[..4.300 |... 4.325 09/19/2016. | 04/01/2027.
438516 BM 7 |HONEYWELL INTL 1.85 11/01/2021........cvooieeiieieccrieneniesneiseeniseneiseneiines | ceveeen | o [ eeviinns 12 . 1FE ..5,999,700 |..... 97.744 , , e 5,999,617 (83) 0 0...1850 |... 1.852 10/24/2016. | 11/01/2021.
446150 AJ 3 |HUNTINGTON BANCSHARES 3.15 03/14/2021........c.cocvvmiiiininiinniicsniieiiienins | e 2| 2FE 4,990,150 |..101.423 | .............. 5,071,135 | .cccvennves 5,000,000 | ............. 4,991,620 | ...ccovvvriici 0 1,470 0 0...3.150 |..... 3.193 03/09/2016. | 03/14/2021.
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451102 BB 2 |ICAHN ENTERPRISES/FIN 4.875 03/15/2019.........ccoomvmveemriiniiineirereiieneies | ceveees ...2,054,063 |...101.250 2,250,000 | ..ooccc0erni2,103,347 | o0 [ 49,284 0 0. 4875 | ... 8.167 [MS...... 09,688 | 02/25/2016. | 03/15/2019.
453666 ZZ 5 |IMPACT SALES LLC L+700 12/30/2021 1,500,000 |...100.000 .1,500,000 (31) 0 0. 8.000 |...... 8.079 | MJSD. 12/22/2016. | 12/30/2021.
46184#  AA 5 [INVISION DIV LIBOR+900 6/30/2020..........ccovvemrverrirrienriinniierienirrisniissiiness | ceveens ..2,909,583 |...100.988 2,938,972 6,107 0 0 {....10.000 |....10.481 |MON.. 06/30/2015. | 06/30/2020.
462651  AA 8 |IRACORE INTL IN 9.50 06/01/2018............ovvvermriimieeneiieneiseneieeeenieseseesnes | ceveees ...1,000,000 |..... 52.000 .1,000,000 0 85,000 0. 9.500 |...... 0.000 [JD....... 05/08/2013. | 06/01/2018.
478115 AA 6 |JOHNS HOPKINS 5.25 07/01/2019......cccoiiiriiniiniieiieninnissiesiseiiesisnins | eveees 417,707 |...107.217 ....418,000 25 0 0 5250 |...... 5.257 | JJ....... 03/19/2009. | 07/01/2019.
49446R AN 9 |KIMCO REALTY 3.40 11/01/2022........ccvorrrverreeereeeeseesssseessssesssesssssessssessns | woeees 3,972,760 |...101.119 4,000,000 3,523 0 0. 3.400 |...... 3.510 |MN...... 10/07/2015. | 11/01/2022.
50065W AC 0 | KOREA NATL OIL 3.125 04/03/2017.........coomvuecririiiiinrissiiecsiesissiiessissiinns | covis ...6,979,420 |...100.382 .7,000,000 4,345 0 0. 3125 |..... 3.189 |AO...... 03/26/2012. | 04/03/2017.
500750 AB 0 |KPNQWEST BV 8.125 06/01/2000...........ccovomeiirmiieneiisniiensiisssiesseiinnnis | s . . ...3,356,235 | ...... 0.111 13,575,143 0 0 0. 8.125 |...... 0.000 |JD....... 11/20/2000. | 06/01/2009.
50171@ AA 4 |LAI/OLG FINANCE TL 14.00 06/30/2020.............ccooceerveeerererrrierneeieneeereneierenes | cevenas 2] 4 1,093,574 |..... 99.476 1,093,635 (157) 0 0 |...14.000 |...13.976 |JD....... 12/31/2016. | 06/30/2020.
50540R  AK 8 |LABORATORY CORP 2.20 08/23/2017 A ..2,993,790 |...100.498 .3,000,000 1,280 0 0. 2.200 |...... 2.244 |FA....... 08/20/2012. | 08/23/2017.
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017.......ocivvereeirerereeieseeieeniieseeieenes | oo ...100.849 1,898,914 3,744 0 0 |...17.000 |...18.232 |MON.. 12/01/2016. | 11/15/2017.
53580# AA 1 |LINKS GLOBAL HOLDINGS LLC 13.50 7/23/18........cccmvrimrinniinniincivnniinniinnis | veveee [ oo [T | i8] nn..843,260 | ... 0.000 42 | ... 124,249 | oo 0]...14.500 |...... 0.000 | MON.. 10/31/2015. | 07/23/2018.
55336V AA 8 |MPLXLP 4.00 02/15/2025.............covrvverreiineianeiienesieneiiesesessssissessesssesnenes | ceneees L2 . 929,470 |..... 96.500 .965,000 . 937,675 6,107 0 0. 4.000 |...... 4.941 |FA...... 08/19/2015. | 02/15/2025.
55448Q AR 7 |MACK-CALI REALTY 2.50 12/15/2017.......cocirviereiereeireeiseceeieseeiesneissseiinns | veeee | v | cereviines (1 2FE| oo 1,988,180 |...100.320 | ..............2,006,408 | ............. 2,000,000 | .oococveen. 1,997,657 2,391 0 0 ... 2500 |...... 2.625 |JD....... 11/13/2012. | 12/15/2017.
55616X AN 7 |MACYS RETAIL HLDGS 3.45 01/15/2021...... v | e o [ 12 2FE ..9,989,900 |...102.392 ...10,000,000 ..9,992,128 2,091 0 0. 3450 |...... 3471 | W....... 12/07/2015. | 01/15/2021.
565849 AL 0 |MARATHON OIL CORP 3.85 06/01/2025............ccoooemvveemerienereenerisnenreneiinnes | eveeee [ v | ceneeen 12 [ i 3FE 933,160 |..... 96.500 1,000,000 | .. 940,748 5,619 0 0 ... 3.850 |...... 4711 |JD....... 08/19/2015. | 06/01/2025.
571748  BA 9 |MARSH & MCLENNAN 3.30 03/14/2023...........couvvvemmrrimmnrirmenrirneniisnneinnnninns | wveeee [ or | cerneend 12 [ s 1FE]| .. ..2,497,200 |...101.664 | .............2,541,598 | ... .2,500,000 | ............. 2,497,488 | ..o 0 288 0 0. 3.300 |...... 3.318 |MS...... 03/09/2016. | 03/14/2023.
58501W  BU 4 |STEER Z1 A (JCP) 7.54 03/01/2017.......ooovreirriinnisneisneeveneissessnsinsnnns [ evvies | oo | evenniiins | oo 41.. 147,441 | ... 99.959 ...138,350 | ... 138,293 592 (1,150) 0 0. 7.540 |...... 6.669 [MS...... 06/04/1998. | 03/01/2017.
58503F 40 3 |MEDLEY CAPITAL 6.50 01/30/2021..........cooemmrvririeererieseiieseeeeseseesesisnenis | cereees [ [ 3] ... 2FE| oo 1,731,135 | ..... 25.850 | ...........1,809,500 | ...oocoennce 1,750,000 | ...ccovvennee 1,732,033 | oo 0 870 0 0. 0.000 |...... 6.677 |JAJO.. 12/14/2015. | 01/30/2021.
60688Q AA 3 |MIZUHO CORP BANK LTD 2.55 03/17/2017........vvumrrinrrrerierieeisnisniisesinees | oo Clorinen [ e 1FE ..3,993,480 |...100.250 | ..............4,009,980 | ..... .4,000,000 ...3,999,708 1,367 0 0 2.550 |...... 2.585 |MS...... 03/13/2012. | 03/17/2017.
617777 ZA 8 | MORPHICK CONV 8.00 12-22-2017........coomrrrerirririericniieeneiseseiseseeseseiienees | s ...100.000 0 (U 8.000 |...... 7.846 | MAT... 12/22/2016. | 12/22/2017.
626717 AD 4 |MURPHY OIL CORP 4.00 06/01/2022............ccoouvemmmrimmmrimnmeiinnriinnsissnsisnnnins | wvnnne | oo | ceneeeens 12 | 0l BFE ] 175,868 | 96.125 0 0 ... 4.000 |.....6.212 | JD....... 08/25/2015. | 06/01/2022.
626717  AF 9 |MURPHY OIL CORP 3.70 12/01/2022.......oovvevrererererereceseresererererneeeseeesseesereenes | evneee | oo | eereeen12] i BFE | voinnn....688,240 | ..... 97.125 0 0 08/21/2015. | 12/01/2022.
62856R  AB 1 |MYRIAD INT HOLDINGS BV 6.00 07/18/2020............covvverrrereriiririirerieneeins [ cevenae 108.312 0 0 07/11/2013. | 07/18/2020.
637432 NJ 0 |[NATLRURAL UTIL 2.70 02/15/2023...........coccoumvemmrirannirineisnniisneiisnniisnniens | ovenne | oo | ceneen 12 | 0l IFE 003,989,080 99.368 . 0 0 02/03/2016. | 02/15/2023.
647551  A* 1 |NEW MOUNTAIN FINANCE 5.313 05/15/2021..........coormmvrerreeeameeeeneiireniiienes | e ...100.000 | ..............3,000,000 | ..... .3,000,000 0 0 09/30/2016. | 05/15/2021.
651290 AP 3 |NEWFIELD EXPLORATION 5.75 01/30/2022...........ccouvuurvemiinirieriiiissnisiinns | e ..105.000 | .ocvireernnn 761,250 | e 725,000 0 0 12/21/2015. | 01/30/2022.
65463P  AD 9 |NIPSCO CAP MRKTS MTN 7.82 04/03/2017.........cocommveeimeriimeisnniianenisnniens | ceveien | o [ eevvesnins | o 2FE ...2,048,760 |...101.031 | ..............2,020,628 | ..... .2,000,000 ...2,001,404 (5,274) 0 0 01/13/2003. | 04/03/2017.
65504L  AC 1 |NOBLE HLDG INTL 4.90 08/01/2020.........cocmmvvemrrrererrererrereeeieneisseissseeens | s 295,320 |...100.500 ....321,000 303,325 4,238 0 0 01/15/2015. | 08/01/2020.
656569 AK 6 | NORTEL NETWORKS VIR 07/15/2011........coooorirriireisneisneissssseisniiias | s ...1,297,500 |..... 97.375 1,500,000 ...1,359,450 0 0 0 09/19/2008. | 07/15/2011.
670444 ZZ 4 |NUSPIRE LLC L+6.50 11/08/2022............oervuerreeiameeiecerieneieeseveesesesnesienenes | coeres . ...1,000,000 |...100.000 | .... . 1,000,000 999,730 (270) 0 0 11/08/2016. | 11/08/2022.
67112P  AA 6 |SYNERGY 1608 10.00 08/30/2020...........ccouveerreririerirerinriinsinsiirenisnissiensiens | cenvee | oo | vevveriinne | evennenc8® [ i) 609,450 |..... 90.000 | ..ocvvrrrrs 548,505 | ... 609,450 548,505 0 0 0 12/04/2015. | 08/20/2020.
67551Y  AA 5 | OCH-ZIFF FINANCE 4.50 11/20/2019........cooimvrimeriirriieeerienerieseeesseseennnens | ceveees ...7,953,360 |..... 91.849 ..1,347,944 8,000,000 ...1,347,944 8,939 0 0 11/13/2014. | 11/20/2019.
679574 AG 8 | OLD DOMIN ELEC 6.21 B 12/01/2028.............ccoovvvermrrrirmrnirmeerirsenniseneinsnennnes | oveeee [ v | cervvereen [ i 1FE ...1,000,000 |...116.524 ..1,165,244 1,000,000 999,979 3 0 0 12/12/2002. | 12/01/2028.
68764W  AA 0 | SYNERGY 1657 10.00 8/30/2020...........ccumvermmiirimienniiinniessniiisniissnisnsneinns [ evvins | or | cvenriiins | cvvved 6* ..2,581,574 |..... 90.000 ..2,323,417 2,581,574 2,323,417 0 0 0 12/04/2015. | 08/30/2020.
69318F  AB 4 |PBF HOLDING CO LLC 8.25 02/15/2020...........c..oervreervreacrreemnresnerienerienenees | ceveve | oo [ eerereen 12| 4FE ...1,973,150 |...102.500 ..2,050,000 .2,000,000 3,390 0 0 01/27/2012. | 02/15/2020.
70437Y  AB 7 |PAYLESS INC TL B 1L L+400 03/11/2021.......cccvvvevrireriimririeriinnisnisesiinnis | vevree [ oo [ ererieenn3 | s AFE 1,087,470 |..... 51.583 .1,219,456 | ..... 2,364,065 | ..o 1,214,786 | o0 | 127,316 0 0 01/26/2016. | 03/11/2021.
709599 AV 6 | PENSKE TRUCK LEASING 3.30 04/01/2021..........coovveemveereeenenirennrisnenienens | e [ or | ceneeen 12 [ i 2FE| .. ...4,977,150 |...101.074 5,053,695 | ..... .5,000,000 3,898 0 0 11/04/2015. | 04/01/2021.
71424¢  AA 3 |PERMIAN HOLDCO 2 14.00 10/15/2021 e [ e Az .. 143,525 |...100.000 | .... 143,525 ... 143,525 | . (76) 0 0 12/31/2016. | 10/15/2021.
714264  AF 5 | PERNOD-RICARD SA 2.95 01/15/2017.........cooommveirienniiiseiisssisssiisniinnes | s (o] I L 2FE| oo 4,991,650 |...100.000 | .............. 4,999,995 | .............. 5,000,000 | ..ccovvvnes 4,999,931 1,764 0 0 01/05/2012. | 01/15/2017.
717081 DH 3 |PFIZER INC 3.00 06/15/2023............... SD.. | o] 1FE ..101.339 | ............9,120,510 | ..... .9,000,000 ..8,883,847 | cooiiiiien0 [ 15,944 0 0 06/19/2013. | 06/15/2023.
744320 AK 8 |PRUDENTIAL FIN VAR/8.875 06/15/2038...........ccocvemrimmrierieninnieeiienninenirens | evnnne | oo [ 12] s 2FE ..107.625 | ..............5,381,250 | ..... .5,000,000 ...5,385,112 (253,885) 0 0 01/10/2014. | 06/15/2038.
744593  AC 8 | STEER-IBM-Z2 6.415 0B/01/18.........coooieeerreeicneicceieneeiesneisessiseessssenseseneeas | venee | oo | ceveviennns | cevens 1FE ..104.288 | ...............584,213 | ...... 560,194 550,148 2,800 0 0 03/01/2002. | 06/01/2018.
755020  AF 2 |ROCS-NSC-1998-1 6.375 05/15/2017..........ooorrvierriiereiereiiennvisnceissnsiinnnie | wienes | oo | ceneveenn | i 2FE 2101487 | 244,269 | 240,690 | ......ccoo..ce. 239,901 2,069 0 0 01/25/2000. | 05/15/2017.
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758202 AK 1 |REED ELSEVR CPTL 3.125 10/15/2022...........coomvveimvieniiineiieneieneiieneiisnnns | venes [ or | coveieons 12] ... 2FE]| ............1,409,380 |.... 98.871 | .............1,393,095 | ..............1,409,000 | ............. 1,409,239 0 0| 3125 |...... 3122 |AO...... | ceevrrene 9,295 10/24/2012. | 10/15/2022.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023. 12 4FE] ............3,692,044 | ... 90.500 0 0 ...11.367 |MN...... . 02/29/2016. | 05/15/2023.
78249L  AB 6 |RUSSELL INVEST TL B 1L L+575 04/14/2023 I [ . 3 3FE 1,870,600 |...101.500 0 0]...6.750 |...... 7.959 05/10/2016. | 04/14/2023.
78355H  JT 7 |RYDER SYSTEM INC MTN 2.50 03/01/2018.........cooorveereriieeiieeeieseeiseneis [ cevenae [ (] 2FE] ............4,988,450 |...100.768 0 0....2.500 |...... 2.545 08/15/2012. | 03/01/2018.
78355H KB 4 |RYDER SYSTEM INC MTN 3.45 11/15/2021......cccvvomrrierrrrincnrineeriseneisenein | cevinae I 12] . 2FE]| ............4,496,310 |...102.213 0 0..3450 |.. 3.464 02/17/2016. | 11/15/2021.
78403D AE 0 | SBA TOWER TRUST 144A 3.598 04/15/2018.... SRS PR e ..100.474 | ............ 1,255,922 | .............1,250,000 | ............. 1,250,000 0 0 0...359%8 |... 3.625 04/04/2013. | 04/15/2018.
78403D AF 7 |SBA TOWER TRUST 144A 3.722 04/15/2023.... SRR IO o] ...101.305 2,000,000 0 0 0]....3.722 |..... 3.751 04/04/2013. | 04/15/2023.
78403D AG 5 |SBA TOWER TRUST 14-1 C 2.898 10/15/2019........cocmmmvinrriiareicnciinciiisnins [ e ..100.239 | .............9,021,510 | ..............9,000,000 | ............. 9,000,000 0 0 0[..2.89% |... 2.916 10/07/2014. | 10/15/2019.
78403D AJ 9 | SBA TOWER TRUST 3.156 10/15/2020...........ccccveeemvreamrreecnriennersneeveneinsnnnes | eoveree | oo e 12 el IFE 0iii223,000,000 | e 99.029 3,000,000 (0) 0 0[..3.156 |..... 3.177 10/06/2015. | 10/15/2020.
78412F AL 8 |SESILLC 6.375 05/01/2019.......ccuniiirriniierieririinnissiesienissssssissisesinnes | cenves | oo | v 12 [ 1l 3FE ] cicnn 1,500,000 ... 99.750 | ..............1,496,250 | ..............1,500,000 | .......c..... 1,490,860 (3,467) 0 0]....6.375 |.... 6.154 09/02/2015. | 05/01/2019.
78442F EN 4 |SLM CORP 4.625 09/25/2017..... . 2,994,670 6,986 0 0|...4625 ... 4.875 09/06/2012. | 09/25/2017.
80281L  AD 7 | SANTANDER UK GRP 3.125 01/08/2021.......c.ccovueiiriiiciiinniieiienississiienns [ e 903 | ..............6,993,224 | ..............7,000,000 | ............. 6,994,231 | oo 0 1,301 0 0[...3125 | ...... 3.147 01/05/2016. | 01/08/2021.
813084  A* 1 |SEBRING 11.50 4/25/2018..........cooooirreerriiriisneiieneissnissesssessssesesnssinnns | wovnnne | oo | cereiisnens [ eenierenn8 | 4,013,169 [ 50.000 | ............2,103,750 | ..............4,207,500 | ............. 2,016,929 | ..ccoovcviriciennn0 | i 15,341 86,821 0...11.500 |...... 0.000 12/27/2013. | 04/25/2018.
81618T AB 6 |SELECT INCOME REIT 3.60 02/01/2020... OV e 12] L 2FE 1,984,200 99.890 1,989,900 3,034 0 0....3.600 |...... 3.775 01/29/2015. | 02/01/2020.
81618T AD 2 |SELECT INCOME REIT 4.1502/01/2022..........covemvvririnriirineiivenineiiresisnins | eveens 12| L 2FE .. 987,460 . 98.705 1,633 0 0]...4.150 |...... 4.360 01/29/2015. | 02/01/2022.
81788Y  AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22 et | e . ...100.000 0 0 0[....5250 |..... 5.308 02/11/2016. | 10/05/2022.
845467 AK 5 | SOUTHWESTERN ENERGY 4.05 01/23/2020...........cooocvvrererimiiriiiinissiseiiinins [ s . ..103.125 1,998,701 405 0 0...5800 |... 5.823 01/20/2015. | 01/23/2020.
845743 BM 4 | SOUTHWN PUB SERV SER G 8.75 12/01/2018..........cocoovvveinrriiniieriiiiniins | s . 112426 | ............3,372,786 | .............3,000,000 | ............ 2,993,523 2,977 0 0[...8.750 |..... 8.875 11/14/2008. | 12/01/2018.
85208N  AA 8 | SPRINT SPECTRUM A-13.36 09/20/2021..........covoemrreeareeeeceeireceeieneeierenienns | cevenas e ...100.270 . , (35) 0 0....3.360 |...... 3.375 10/20/2016. | 09/20/2021.
857718 4 | STATOILHYDRO ASA 5.25 04/15/2019 ..107.333 ,146,660 2,000,000 428 0 0[..5250 |... 5.275 I I 04/16/2009. | 04/15/2019.
860630 AE 2 | STIFEL FINANCIAL 3.50 12/01/2020...........covveerreieneireceireceiienenes . ...100.334 .9,531,711 6,843 0 0....3.500 |...... 3.585 [JD..ccco. | v 27,708 | .o 332,500 | 11/23/2015. | 12/01/2020.
86202* AA 3 | STONEHENGE CAP NC 2015-B-18.00 10/15/19........cuvuuirierinnirerinieiniiinnins | evnie | oo | veviviniins | e 1FE]| ... ....525,051 |..... 99.842 524,222 | ....... 525,051 | ... 525,068 (8) 0 0[....8.000 |..... 8.078 | JAJO.. ..42,549 | 06/30/2015. | 10/15/2019.
86611# AA 4 | SUMMIT INC 18.00 1/31/2018 e | 6Z] ...........2,028,739 |.... 25.000 507,185 | ..cccvvenene 2,028,739 | oo 464,882 | ...cooovcvevrcienn0 | 0 | o 42,303 | oo 0 (...18.000 |...... 0.000 05/31/2014. | 01/31/2018.
867658 AR 0 | SUNOCO LOGISTICS 4.40 04/01/2021..........coveommrverrriienieereisereiseneeeeneiiens | cereees IV 12] ... 2FE] ............9,990,500 |...105.377 10,537,740 | ............ 10,000,000 9,991,941 1,387 0 0]...4.400 |...... 4.421 11/12/2015. | 04/01/2021.
867914 BM 4 | SUNTRUST BANKS 2.70 01/27/2022.........cccvemvrvirnerereeeisesresssessssessssessenens | e . 2| 2FE| ... 11,984,640 |...100.054 12,006,528 | ............ 12,000,000 ...11,984,923 283 0 0 [...2.700 |...... 2.726 11/28/2016. | 01/27/2022.
87246Y  AA 4 |TIAAASSET MGMT 2.95 11/01/2019......ccvoomrriiririreeieneeieeeeiseseisseeiseseis | ceveees [ [ (] 2FE]| ... ...101.650 .2,996,846 1,052 0 0....2.950 |...... 2.989 10/27/2014. | 11/01/2019.
8726IN  AG 5 | TMX FIN/TITLEMAX 8.50 09/15/2018.........coocmrrvermriernerirerrieseieseissssiseseiens | cevenne O I 12] ... 5FE| .............1,000,000 |..... 87.250 ...872,500 | .... 0 0 0]....8.500 |...... 8.500 07/17/2013. | 09/15/2018.
87265V AB 4 |T-MOBILE USA INC TL B 1L 11/03/2022..........cccooeerreimeiareiineessniissniensniens | ceveie | o [ eevieseins | o 2FE ..101.146 | .............2,403,229 | .............2,376,000 | ............. 2,371,419 | ) 0 3,274 0 0....3.500 |..... 3.552 11/04/2015. | 11/03/2022.
87612B AR 3 | TARGA RES PRTNRS 4.125 11/15/2019.......ccocmmvriimrriinrriseneinnneinesiiseneinene | ceveee | oo e 12| 3FE ...101.250 883,323 | . 18,895 34,428 0 0]...4125 |..... 8.815 12/11/2015. | 11/15/2019.
878237 AF 3 | TECH DATA CORP 3.7509/21/2017 [P (USRI 2FE 101224 | ......2,024,482 | ............2,000,000 | ............. 1,998,816 | ..oocoovvvvirriinnne 0 1,589 0 0[...3.750 |...... 3.834 09/14/2012. | 09/21/2017.
88731E  AF 7 |TIME WARNER ENT 8.375 03/15/2023..........ccooommiriririinniiienisseeiseseiessiins | ceveees e | 2FE ..125.777 ...(15,072) 0 0..8375 |... 4.318 04/23/2015. | 03/15/2023.
88732J AP 3 | TIME WARNER CABLE 8.75 02/14/2019.........cvvvieiriieerienrieserisessisessiennins | s JP PO IOV 2FE ..112.683 revenenn(15,730) 0 0]...8.750 |...... 5.114 07/19/2013. | 02/14/2019.
88732) AS 7 | TIME WARNER CABLE 8.25 04/01/2019..........covvieriiierienciieneeieseeiseeieseneeas | s U (ORI I 2FE| .. 112434 | ......6,183,854 | .............5,500,000 | ...........5,878,851 | ....ccccoiiiiinii0 | e (155,526) 0 0....8.250 ... 4.974 07/19/2013. | 04/01/2019.
902757  AA 1 |UIRC-GSA Il LLC 2.655 04/05/2018..........coovvuemcreireiiereiieseiiseneeissesessesessenins | s ] 1Z| oo 475,000 | ... 99.854 0 0 0...2655 ... 2.670 03/22/2013. | 04/05/2018.
903243  AD 5 |URS CORP 3.85 04/01/2017.........ovvvumriirriinriscriisnsiisssissssssssesnnsesnnis | wvenes | oo | coneveeenn [ i 3FE]| ............3,994,480 |.... 99.875 1,011 0 0...3.850 |... 3.876 03/09/2012. | 04/01/2017.
90919W  AA 8 | UNISON LEASE FND 2.981 03/16/2020........ SD.. | o] 1FE| .............2,500,000 |..... 96.250 0 0 0[...2981 |...... 3.000 03/12/2013. | 03/15/2020.
909319  AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025..........cevvermrrererrerereirsssissseisessisnsiens | s . K] 1FE 902,156 |...104.000 0 0 0]...4.300 |..... 4.300 08/01/2013. | 08/15/2025.
913275 AC 7 |UNITRIN INC 6.00 05/15/2017...... [ [FURRTR B I 2FE 1,986,940 |...101.578 1,645 0 0[..6.000 .. 6.088 05/08/2007. | 05/15/2017.
91911T  AJ 2 |VALE OVERSEAS LTD 5.625 09/15/2019........cocmmvvimrrimenieieneiinneriseneiseseinns | ceveees RO IOV 2FE| ... ..105.500 | ..............3,165,000 | ..............3,000,000 | .............3,089,267 | .....cccceeveeeccc0 | corciiri (30,413) 0 0]...5625 |... 4.445 06/21/2013. | 09/15/2019.
92554*  AA 5 |VIANIX DELAWARE LLC 10.00 10/25/2010..........ccvvvmmmrieimiiinniiinniiieneisnsins | conei | o [ erviineins | ceved 6Z] ..........3,734,978 | ... 0.000 0 0 0 [...10.000 |...... 0.000 01/26/2011. | 12/31/2099.
92912E  AC 7 |VALEANT PHARMA 6.75 08/15/2018 JOV O I 12] . 5FE] ...........2,021,250 |..... 94.750 .2,088,879 67,629 0 0 ..11.733 03/22/2016. | 08/15/2018.
958102 AJ 4 |WESTERN DIGITAL 7.375 04/01/2023........0cevvvirrerirerrieseiessieesiessissssinns | s I 12 e 2FE| oo 5,261,406 |...110.000 | ..............5,720,000 | ..............5,200,000 | ............. 5,253,791 (7,616) 0 0[...7.375 | ... 7.088 04/29/2016. | 04/01/2023.
95810D AF 8 | WESTERN DIGITAL TL B 1L L+375 04/29/2023 B . K] 2FE 1,791,000 |...101.531 | .... . R 1,791,337 | .... 337 0 0[..4.500 ... 4.539 08/17/2016. | 04/29/2023.
95829T AB 1 |WESTERN GROUP 2.875 03/15/2017........cocevvmiiciininriisisniccsenissiiniinns | v [P [ (. 1FE| o 5,000,000 |...100.238 | .............. 5,011,900 | ..cocvvnnvee 5,000,000 | ...coceeeen. 5,000,000 | ..ooorvverrriin 0 0 0 0...2875 |... 2.875 03/06/2012. | 03/15/2017.
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959802 AR 0 |WESTERN UNION CO 2.875 12/10/2017.........cvveoiererriiieriisniissnisssiisesii | s e ...4,975,300 |...101.018 ..5,050,890 5,000,000 5,093 0 0. 2.875 |.... 2.982 |JD....... 8,385 12/05/2012. { 12/10/2017.
97358F AB 6 |WINDSOR FINANCING TL B L+500 12/5/2017. . NP 1,547,999 |..... 99.250 ..1,551,943 .1,563,670 3,427 0 0. 6.250 271 01/01/2013. | 12/05/2017.
984121 CF 8 | XEROX CORP 2.95 03/15/2017.......cevvrmerrriniiiciieriesiisssissiiesiesissssessssisns | seenes o] 998,750 |...100.312 . 1,000,000 263 0 0 2.950 8,686 03/08/2012. | 03/15/2017.
C9413P AP 8 | VALEANT PHARMA TL BE1 1L 08/05/2020..... SO U ...1,366,781 | ..... 99.694 ..1,448,065 11,452,509 32,335 0 0 ... 5.250 11/02/2016. | 08/05/2020.
G3162@ AA 7 |C&J ENERGY TL DD L+900 03/31/2017......cooiieriinriicrieriiiseissiiesississiins | coveees . 35,208 |...100.000 35,927 444 0 0 |....10.000 07/20/2016. | 03/31/2017.
G3600K AB 2 | FLOATEL INTL TL B LIBOR+500 06/13/2020..........cc.eccomrveeerrererereenerneersnnenens | woveren | D vvveevinns | een SFE | i 1,258,181 |..... 80.375 | .............1,299,463 | .............. 1,616,751 0 0 0. 6.000 02/18/2015. | 06/13/2020.
G7739P  AF 7 | CABLE&WIRELES (SABLE) B1L+475 12/02/22 . IO 791,208 |...101.188 ....825,000 . 2,505 0 0 5520 |...... 6.332 |MJSD. ...253 02/25/2016. | 12/02/2022.
G7739P  AG 5 | CABLE&WIRELES (SABLE) B2 L+475 12/02/22 . e e | D i | e BFE | 647,352 |...101.188 ...675,000 | .. ..653,365 .0 6,013 0 0. 5.830 |...... 6.531 [FMAN. | ............4,263 02/25/2016. | 12/02/2022.
Q3930A  AC 2 |FMG TL LIBOR + 275 6/30/2019......ccuuereeierirmsamisssisserssssssensssnsseesssnssssssssssseness | soeeens Do | ceen2FE | i 1,623,564 |...100.200 1,819,054 | ............. 1,698,963 ....308,354 50,004 0 0 [ 3.750 |...... 6.618 |JAJO.. | oo 12,668 10/19/2015. | 06/30/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 439,728,553 XXX ] ..........435,508,200 | .......... 445,516,366 424,337,189 .1,560,047 ...567,626 | ..... 1,668,857 XXX XXX XXX | . 3,935,704 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00443P  AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036... ceevernnns | s e | e 1FM ..4,365,810 |.....80.220 | ..............4,589,357 | ... 5,720,963 . A75712 0 0. 0.8% |...... 4.358 |MON... 02/23/2015. | 12/25/2036.
00703Q AD 4 | ARMT 2006-3 4A11 SEQ SSNR FLT 08/25/2036............ccocoeervverrrieriniiiniianns | s e | e 1M .. ..1,932,259 |....70.647 | ............1,920,116 | ..... 2,717,902 (17,639) 0 0. 0.764 |...... 4.580 MON... 10/18/2016. | 08/25/2036.
02147B  AD 7 |CWALT 2007-7T2 A4 10 INV 4/25/37........ccooorreiirieiereriereeeseeiesesiesesieseninns . 270,965 0 0 0 0. 4.644 (9,999.000 | MON... 12/11/2007. | 04/25/2037.
02148H AF 8 | CWALT 2006-31CB A6 10 INV 11/25/36 (V1 I . 0 0 0. 4.494 | ... 0.000 | MON... 01/17/2008. | 11/25/2036.
02149M  AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037 ...........oevveeerrremncrereneeranerrenneeenns | eveeee [ v | cevervennne | e TFM | 010.1,989,196 | ....91.575 | .............2,181,966 | .............. 2,382,722 | .. . 0 | (28,108) 0 0 . 5.750 |...... 7.222 |MON... 09/13/2013. | 03/25/2037.
02149M AV 1 | CWALT 2007-J1 2A7 10 INV 3/25/37 0 0 0 ... 4.644 02/01/2008. | 03/25/2037.
02660L  AA 8 | AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046.. 0 0 |....0.946 05/20/2008. | 10/25/2046.
04544N  AD 6 | ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036. . . I 0 0 .. 0.916 01/14/2014. | 11/25/2036.
05530M  AA 7 | BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.......ccocveveerenrivnrmninerrenivsnines [eoven | oo [ vvrivnne | e TFM | eiinc.4,026,475 | ....82.427 | .............4,328,809 | ..... 5,251,681 | covoerreen 4,137,545 | o0 | 164,232 0 0. 0.926 09/18/2014. | 01/25/2037.
05533D AK 2 | BCAP 2010-RR7 2A1 SEQ SSNR FLT 07/45 RE . [P [ . ....586,643 6,857 0 0 .. 2.728 02/19/2016. | 07/26/2045.
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE I [ JP [PORN I M| s 4,144,459 | ..... 86.490 | ..cocoouuvn. 4,230,124 | ..o 4,890,882 | ... 4,223,840 | o0 | 79,104 0 0 ... 2.583 06/07/2016. | 06/26/2037.
05545)  AJ 8 |BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE SOOI O e | e 1AM ...4,574,998 | ... 93.380 .4,786,704 5,126,049 | ...........4,639,032 | ...cccccvvvriiannn0 | o, 154,352 0 0. 0.742 12/29/2015. | 02/27/2037.
05946X H5 5 |BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035...........cvvoerrieriienneriireriieciis | cereees JU0 [FORRPROREN IV 1FM ...4,879,105 5,669,173 | .. 63,495 0 0 3.281 12/05/2014. | 11/20/2035.
059475 AG 8 | BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37.... RSTSTOR I e | e 1FM ...2,558,263 |....85.353 | .............2,824,510 | .............. 3,309,230 | oo 2,351,320 0 0. 6.000 09/18/2013. | 06/25/2037.
05948K  TJ 8 |BOAA2004-8 CBIO 10 6.0 9/25/34..........ocooomceiireeiiceiieseeieseeiecesiesesiesesiens | ceveees B 4FE] .. 983,022 0. 149,240 0 0 .. 6.000 12/02/2007. | 09/25/2034.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035.........cvvumivvrirerereirneineisssiesesesnsssins | veveens U IO IO TEM | 696,355 27,490 1 0 ... 0.984 04/07/2008. | 05/25/2035.
05948X 5V 9 |BOAMS 2004-C B1 MEZ FLT 04/25/2034...........ccooooimmviinniiinniiisnissneiisnenians | covei | o [ eevvineins | o 1FM ..870,002 .0 9,123 0 0 . 3.166 07/18/2016. | 04/25/2034.
05949A  FJ 4 |BOAMS 2004-4 1510 10 CSTR 05/25/19........couemmviemmriincniieenrisenrisessirsnerinne | eeveeen | oo [ eevireenB | i 1FE .678,261 .0 (6,205) 0 0. 0.260 11/28/2007. | 05/25/2019.
05949C  KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........ooonvveiriiinneiienniesniissniisnnns [ evvies | oo [ eveneiinns | 2FM ...60,756 |..... 90.520 ...59,664 .0 (379) 0 (U 3427 09/10/2008. | 11/25/2035.
05950A AW 6 |BOAA 2006-4 CBIO 10 6.0 5/25/46.... e .512,879 195,641 0 (18,549) 0 0]....6.000 11/30/2007. | 05/25/2046.
05950R  BG 3 | BAFC 2006-6 3A2 10 INV 08/25/36...........cooererrirriiniiiniierieriisiissiseiiesienins | covies o] ...50,780 .0 0 0 0. 4.644 10/24/2008. | 08/25/2036.
05951U AC 5 | BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036............ccoorrrerreeierrienciiieceiiennns | cevenae . 38,039 .0 (42) 0 0 ... 5.791 04/30/2008. | 10/25/2036.
059522 AU 6 | BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036... [ e |l IEMY 3,573,311 89.704 .3,579,546 | ............3,990,416 | ............3,668,351 | .cccoccvviviiinnn0 | s 41,882 0 0. 3.096 02/12/2016. | 05/20/2036.
05952H AV 1 | BOAMS 2007-1 1A20 10 INV 3/25/37........oooirriirriireisnrisesisnsiesesssesinens [ v [P 6 0 0 0. 4.644 (9,999.000 | MON... 01/31/2008. | 03/25/2037.
05953Y  AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.........ocovvveereeracerreceereneirsneeisenesresnnins | ceveee | o [ eevevennens | o TFM iiiiii.....555,546 | .....87.000 | .................552,820 | ..... ....635,425 0 4,185 0 0 ... 5.774 | ...... 8.365 |MON... 04/25/2008. | 05/25/2037.
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033.. . JP ISP I 2FM ..2,831,990 |...100.883 | ..............2,826,969 | ..... 2,802,217 .0 (7,7113) 0 0 ... 5.500 |...... 5.163 | MON... 07/10/2013. | 09/25/2033.
07386H QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35..........cocoomvrriireirecrsceriiinnins | oo e | 1FM ...3,360,491 3,965,181 .0 69,120 0 (U 3132 ... 5.715 |MON... 02/11/2016. | 04/25/2035.
073879 M5 4 | BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020 et [ s e | 1FM| .. ...1,569,564 1,551,144 .0 (2,991) 0 0 5.250 |...... 4.813 |MON... 12/27/2013. | 09/25/2020.
12489W QE 7 | CBASS 2005-CB8 AF3 SEQ SNR 4.1978 12/35. (RSO O e | e M| e 2,412,500 |....97.874 | .............2,446,857 | ........... 2,500,000 | .............2,416,026 | ........ccccooumrn 0 3,521 0 0. 3.986 |...... 4.249 |MON... 01/27/2015. | 12/25/2035.
125431 AH 9 | CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36... 0 0. 3.337 |...13.747 |MON... 08/29/2007. | 06/20/2036.
12641P  CG 7 | CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36 0 0. 2912 |.... 2.984 |MON... 05/29/2009. | 04/26/2036.
12641P  CH 5 | CSMC 2009-6R 9A3 SUB SSUP CSTR 4/26/36.... 0 0 ... 2912 |...... 3.083 |MON... 05/29/2009. | 04/26/2036.
12641P  CJ 1 |CSMC 2009-6R 9A4 SUB SSUP CSTR 4/26/36.... 0 0 ... 2.912 |...12.799 |MON... .13,589 | 05/29/2009. | 04/26/2036.
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12641P  CK 8 | CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36 (335) 1 0 .. 2.912 |..173.449 |MON... 05/29/2009. | 04/26/2036.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 (2,448) 0 0 ....15.655 |MON... | . 05/31/2009. | 09/26/2037.
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 984 0 0]....6.000 |.... 6.420 | MON... 05/31/2009. | 07/26/2037.
12641Q  AF 9 |CSMC 2009-7R 4A2 SUB CSTR 7/26/37.... 1,054 0 0 ...10.272 |MON... 05/31/2009. | 07/26/2037.
12641Q  AG 7 |CSMC 2009-7R 4A3 SUB CSTR 7/26/37.... (2,722) 0 0 ...16.983 | MON... 05/31/2009. | 07/26/2037.
12641Q  AH 5 | CSMC 2009-7R 4A4 SUB 6.00 07/26/2037 (899) 0 0 ...52.661 | MON... 05/31/2009. | 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 86,267 0 0 ...12.789 | MON... 05/31/2009. | 07/26/2037.
12641Q  BE 1 |CSMC 2009-7R 7A3 SUB FLT 12/26/36 39,091 0 0 ...27.933 | MON... 05/31/2009. | 12/26/2036.
12641Q  BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36 53,048 0 0 ...37.119 |MON... 05/31/2009. | 12/26/2036.
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36 (181) 0 0[....5.750 |..... 5.501 | MON... 05/31/2009. | 01/26/2036.
12641Q  CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36 (141) 0 0[...5.750 |..... 5.683 [MON... | . 05/31/2009. | 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36........ (2,230) 0 0[...5750 |..... 9.686 | MON... 05/31/2009. | 01/26/2036.
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37 3,261 0 0[...5750 |... 6.629 |MON... 05/31/2009. | 04/26/2037.
12641Q  DH 2 |CSMC 2009-7R 14A6 MEZ 5.75 4/26/37....... . . 0 0[....5.750 |..... 6.874 |MON... 05/31/2009. | 04/26/2037.
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37........coovvvrimrireriirinrireiirenis 0 0[...6.000 ... 8.417 |MON... 05/31/2009. | 04/26/2037.
12641Q DN 9 |CSMC 2009-7R 15A2 SUB FLT 4/26/37 0 0 ....13.979 | MON... 05/31/2009. | 04/26/2037.
12641Q DP 4 |CSMC 2009-7R 15A3 SUB FLT 4/26/37 0 0]....6.000 |.... 0.774 |MON... | . 05/31/2009. | 04/26/2037.
12641Q  DQ 2 |CSMC 2009-7R 15A4 SUB FLT 4/26/37 0 0. 6.000 (9,999.000 |MON... | . 05/31/2009. | 04/26/2037.
12641Q DR 0 |CSMC 2009-7R 15A5 MEZ FLT 04/26/37 .0 0 0. 6.000 (1,000.000 | MON... 05/31/2009. | 04/26/2037.
12641Q EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37 .0 0 0[..0734 |...... 2.674 |MON...| . 05/31/2009. | 03/26/2037.
12641Q  EB 4 |CSMC 2009-7R 17A2 SUB FLT 3/26/37 .0 0 0 ...19.699 | MON... 05/31/2009. | 03/26/2037.
12641Q EC 2 |CSMC 2009-7R 17A3 SUB FLT 3/26/37 .0 0 0 ...20.072 |MON... | . 05/31/2009. | 03/26/2037.
12641Q  ED 0 | CSMC 2009-7R 17A4 SUB FLT 03/26/37..........cocovveimmriiareiineissnisssiiisnniis .0 0 0 ...32.248 |MON... | . 05/31/2009. | 03/26/2037.
12641Q  EE 8 |CSMC 2009-7R 17A5 SUB FLT 3/26/37 .0 0 0 ...78.334 |MON... 05/31/2009. | 03/26/2037.
12641Q  EF 5 |CSMC 2009-7R 17A6 MEZ FLT 03/26/37 .0 0 0 ..149.254 | MON... 05/31/2009. | 03/26/2037.
12641Q  EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37 . e [ | e |l IFM 1,321,924 (1.100.250 | ............. 1,325,229 | ... 1,321,924 | 1,321,924 .0 0 0...5880 ... 2.156 |MON... 05/31/2009. | 03/26/2037.
12641Q°  EL 2 |CSMC 2009-7R 18A2 SUB STP 3/26/37.........ocmmrreerriirrienrriieseessseiosseiiesens 1,700,000 .0 0 0]...5880 |.. 1.672 |MON... 05/31/2009. | 03/26/2037.
12641Q  EM 0 |CSMC 2009-7R 18A3 SUB STP 3/26/37 .0 0 0...5.880 ... 4.093 [MON... 05/31/2009. | 03/26/2037.
12641Q  EN 8 |CSMC 2009-7R 18A4 SUB STP 3/26/37 .0 0 0 ....16.575 | MON... 05/31/2009. | 03/26/2037.
12641Q  EP 3 |CSMC 2009-7R 18A5 SUB STP 3/26/37 .0 0 0 ...33.132 | MON... 05/31/2009. | 03/26/2037.
12641Q  EQ 1 |CSMC 2009-7R 18A6 MEZ STP 3/26/37 .0 0 0 ... 5.880 [9,999.000 | MON... 05/31/2009. | 03/26/2037.
12647H BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE.........cccccovvmmrimmiinriniiccrircins .3,575,829 .0 0 0[..0754 | ... 4.873 |MON... 06/01/2016. | 12/27/2036.
126670 CJ 5 |CWL 2005-11 AF4 SEQ 5.21 2/25/2036...... . e cereeennn.1,999,930 |.....99.500 | ..............1,990,000 | ..............2,000,000 | ............. 1,417,210 .0 . 0 0 ...18.814 |[MON... | ............ 7873 | e 95,077 | 09/12/2005. | 02/25/2036.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35..........cccvvrvmriinriicinciiciins o] cervernnnn8,042,982 | ... .0 ..(29,738) 0 0[...5250 |... 5.252 |MON... 01/16/2014. | 04/25/2035.
12667F LG 8 | CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.. ...100.530 .0 0 0 0]....5792 |...... 5.863 | MON... 06/16/2004. | 07/25/2034.
12667F RE 7 | CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024... ...103.401 .0 (6,470) 0 0....5500 .. 5.155 |MON... 09/10/2013. | 08/25/2024.
12667F UV 5 | CWALT 2004-J10 1A2 IO INV 10/25/2034.............covvcrrrverirrrnrrnnrcnniseiiniines | vevivee oo [ everen8 | i 4FE | oo 1,008,313 | e 4.816 .0 0 0 0]...6.344 |..... 0.000 | MON... 12/01/2007. | 10/25/2034.
12667F  VF 9 | CWALT 2004-J10 4CB1 SEQ SNR 6.5 10/25/34 . . ...102.000 .0 (1,058) 0 0[....6.500 |..... 6.225 |MON... 01/10/2014. | 10/25/2034.
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036 e cevvvrnenenn: 250,057 {.....94.000 | ..o 353,194 | 375,738 | 153,208 | e (0) | 154,306 30 0 ..128.163 | MON... 07/08/2008. | 01/25/2036.
12668A P9 0 | CWALT 2005-J14 A2 10 INV 12/25/2035 [P I ,248 | ... 0 0 0. 4.244 19,999.000 | MON... 01/18/2008. | 12/25/2035.
12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36...... e ,909 | ... 8,250 1 0. 6.000 |....22.615 | MON... 03/25/2008. | 05/25/2036.
12668E AC 1 | CWALT 2006-J5 1A3 10 INV 09/25/2036 . 216 |..... 0 0 0 0. 5.244 19,999.000 | MON... 10/15/2007. | 09/25/2036.
12668E  AX 5 | CWALT 2006-J5 1A7 10 INV 9/25/2036.............rveerrreerrneernerienerissesisseninnns | e . 6] ... 5FE 102,316 |..... 17.500 . . 0. 0 0 0 ... 5.144 19,999.000 | MON... 10/15/2007. | 09/25/2036.
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36..........ccocvvrveererreerrririnniirienees | cevenae e | M| 1,220,124 |..... 87.921 | oo 1,219,527 | i 1,387,072 | 1,207,056 | ...oooorvvirrrrinnn (VI 12,590 0 0 ... 2974 |...... 5.135 |MON... 06/23/2016. | 04/20/2036.
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126694 HN 1 | CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035 . 590 0 0. 5.500 |...... 8.645 | MON... 11/10/2005. | 11/25/2035.
126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036 1,193,129 9,352 0 0....3.103 | ... 5.125 |MON... 07/15/2016. | 01/25/2036.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 ..128,071 | ... 5,106 0 0...2.966 |..... 7.036 | MON... 09/05/2008. | 01/25/2036.
16162X AD 9 | CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 e . 613,453 8,139 .(23264) | .......... 18,615 | oo 0|....6.000 |...... 3.779 |MON... 02/27/2008. | 11/25/2036.
16165Y AV 4 | CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37..........coevvuemrrrirmreernrioeneiienii e PR . N o T472,535 | ... 5,636,601 | o ..(22,200) 0 0[..6250 |... 5.080 |MON... 10/03/2013. | 08/25/2037.
17307G  4H 8 |CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036 . e . 4,490 0 0 ....13.647 |MON... 03/22/2006. | 03/25/2036.
17307G VN 5 | CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035............ccooerirriiriinriciiseiiicniiens o] . . 2,642 0 0]....5.249 |..... 8.145 |MON... 08/11/2005. | 08/25/2035.
17309A  AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........coooorvveirriiiriiisnriisneiesesenens e . 775, (7,230) 0 0]....5750 |...... 4.627 |MON... 07/17/2013. | 04/25/2036.
17309N  AD 3 |CRMSI 2006-1 A4 SEQ 5.939 7/25/2036...... . I [ OO IO 1FM ...100.280 ,036,198 0 0 0...5555 ... 5.619 [MON... 08/16/2006. | 07/25/2036.
17310E  AD 0 | CRMSI 2006-2 A4 SEQ 5.775 09/25/36..........covvvevrierirrirriiniinsiinenienissinniis | evnees | | evevivenns | oo ...100.400 .838,313 21,342 0 0]...5.752 |...... 8.503 | MON... 08/07/2008. | 09/25/2036.
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37. .139,056 8,854 0 0 ...25.918 |MON...| . 11/18/2008. | 03/25/2037.
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37.........ccccceevvrmrinriinricnniinnieciienins | ceriee [ v | eeriveiinene |l IFM 1,853,928 |.....86.580 | ..............1,981,649 | .............2,288,800 | ..........1,784,568 | ....ccccccevvennn0 [ s (14,598) 1 0]....6.000 |..... 6.148 |MON... 03/04/2008. | 06/25/2037.
21075W  CJ 2 | CONHE 1996-1 A7 SEQ 7.00 3/15/2027 0 0 0 ...23.562 | MON... 02/02/1996. | 03/15/2027.
23242L  AB 9 | CWHEL 2006-F 2A1A SEQ FLT 7/15/2036 . 99,709 0 0 ...19.844 | MON... 03/13/2008. | 07/15/2036.
232456 AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36 . o] revenrennn 113,201 91.125 | .ovieerrrn853,815 | L 936,971 | 503,859 | 0 [ 137,335 1 0 ...63.361 | MON... 05/13/2008. | 12/25/2046.
24763L  AE 0 | DELHE 1995-2 A5 HE SEQ 7.1 1/25/27......oovvviiercieieeecsseeescieneeesniis e .68,432 |..... 98.459 0 0 0[....7.100 |...... 6.159 |MON... 12/20/1995. | 01/25/2027.
25150M  AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36.........ccccouvevivivnrinnrvnrrenrenis [ | oo [ vvriveene | e TFM | eiinn.1,240,002 . 90.027 1,297,506 50,437 0 0]....0.906 |..... 4.323 |MON... 09/23/2013. | 12/25/2036.
25150R  AD 7 | DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037 oo Lo o [ | AFM 2,093,179 ]...91.750 | ..l 2,136,655 | ..l 2,328779 | 2,102,458 | ...ooovvvviriiienn 0 | 48,330 0 0]....0926 |... 4.301 |MON... 06/13/2016. | 02/25/2037.
251510 DP 5 | DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35..........coovommrreiarieiriiicsriisenins 20 ] (76,849) 0 0]...5514 |.. 5.216 |MON... 01/29/2014. | 04/25/2035.
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020 .0 5,375 0 0[...1056 |... 9.513 |MON... 03/19/2008. | 03/25/2020.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 .0 3,663 0 0 ...10.571 | MON... 01/25/2006. | 02/25/2036.
251563 FP 2 | DMSI 2004-4 7AR3 |0 CSTR 06/25/2034........ . 0 .0 0 0 0. 2.115 19,999.000 | MON... 08/18/2004. | 06/25/2034.
251563  FY 3 | DMSI 2004-5 A3 SEQ 5.59 07/25/2034 . ....775,595 .0 2,948 0 0...5590 |... 5.757 | MON... 08/12/2004. | 07/25/2034.
294450 AB 1 |EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037...........courvvemreriierriereirereeiesenens 8,689,413 .0 269,510 0 0]....0946 |.... 3.583 |MON... 10/28/2014. | 04/25/2037.
32027L  AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036.............ccccovuvmmmrimmmniinmiiiniins | wovenee [ oo | conviienn | o IFM ] L0005,163,038 .....92.283 | ..............5,389,622 | ..............5,840,319 | ............ 5,268,051 | ..ccoooiiiniciennn0 | s 179,271 0 0...0916 |.... 4.577 |MON... 06/07/2016. | 10/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036...... 250 | 2,121,930 | ..n2,181,933 | 2,120,194 | o0 | 48,001 0 0....0.906 |..... 2.626 |MON... 02/13/2013. | 07/25/2036.
32051G  EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35.........ccvcommrvermreermnneersneeisnnnens | covneee | oo | vevviiienn | e IFM | 0000.2,021,140 | ... 91.008 2,020,355 .0 53,690 0 0[..2.746 |..... 5.878 |MON... 02/19/2016. | 02/25/2035.
32051G XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35..........ocoovvveinricvinrranniiesniiinns | ovenee [ v | cerviienn | e TFM ] iicinn0..840,783 | 91.700 | ................848,416 | ... 925,208 | ... 838,558 .0 4,702 0 0...2.99 |.... 4.352 |MON... 07/12/2016. | 11/25/2035.
32113) CG 8 |FNLC 2005-4 A4 SEQ SNR FLT 02/25/2036. ..10,000,000 973,229 0 222,170 0 0]....1.146 |...... 3.119 |MON... 01/23/2015. | 02/25/2036.
361856 CP 0 | GMACM 2003-HE2 A4 SEQ STP 4/25/2033 0 303,712 0 0 ...49.583 | MON... 05/24/2007. | 04/25/2033.
361856 DX 2 | GMACM 2004-HE5 A5 SEQ CSTR 9/25/34..........cocoomvvvicenrenrrcennevseneineniines | woveeee [ oo | cevevcvenn | e TFM ] ....831,988 [.....98.500 | .vveervrer819,508 | 831,988 | i 413,782 | 0 | 136,760 0 0 ...50.231 | MON... . 11/18/2004. | 09/25/2034.
3622EA  AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047..........cccovvvniiemricriniiiriicnnins 35,337 0 0]...082 |.... 5.225 |MON... ceerennnn8,744 1 01/05/2016. | 03/25/2047.
362341 7S 2 | GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036.............crvveemmreereerreriiineiienees 67,950 0 0]....5.500 |... 2.943 |MON... | .........21,921 | ........ 263,580 | 12/16/2014. | 02/25/2036.
362341  BR 9 | GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035..... 7,917 0 0[..1.761 |...... 1.921 |MON... 05/17/2013. | 06/25/2035.
36242D PG 2 | GSR 2004-14 3A2 SEQ CSTR 12/25/2034......... (1,082) 0 0]...3.855 |... 3.589 |MON... 02/05/2016. | 12/25/2034.
36242D T6 0 | GSMPS 2005-RP2 1AS 10 SNR CSTR 03/25/35..........coooerveemrverannerencrrenerrns | eeiree | oo [ eoveneennB| o AFE | 6,502,695 |....12.370 | ......ee.0...3,329,831 | o0 | 2,733,838 | 0 | (665,259) 0 0 ...12.321 |MON... 11/12/2013. | 03/25/2035.
39678W AA 6 | GCSP 2005-1 A SEQ CSTR 9-25-34 718,876 0 0]...4.943 | ... 6.409 |MON... 07/18/2005. | 09/25/2034.
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037. .109,679 12, 0 0....5500 |..... 8.133 [MON... | . 09/19/2008. | 09/25/2037.
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037 11,517,909 (2,535) 0 0]....6.000 |.... 2.109 |MON... 09/03/2013. | 09/25/2037.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46...........ococvurvemmmrisniinnniiinniins [ eoeiee | oo [ ovirecians | IFM | 07,832,595 | ... 75.980 | ............. 7,587,194 | ............ 9,985,778 | ............ 7,520,127 254,334 0 0....0936 ... 4.928 |MON... 12/04/2014. | 09/19/2046.
41162N  AC 1 |HVMLT 2006-14 2A1A SEQ SNR FLT 01/25/47 e . 7,585,401 203,776 0 0]....0.886 |... 4.013 |MON... 09/19/2014. | 01/25/2047.
43710M  AA 0 |RFMS22007-HSA1 A SEQ FLT 02/25/2037...... e [ s JP ISP I 1FM ...143,731 177,863 | ....... 209,063 | .. 38,777 29,650 (0) 0 ....96.353 | MON... 03/05/2008. | 02/25/2037.
43739H AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036...... SRS I e | e 1FM| ............1,848,886 |..... 88.480 | ... 1,869,594 | ........... 2,113,012 | . 1,872,135 | ... 63,495 0 0....0936 .. 4.610 [MON... 02/11/2016. | 12/25/2036.
45254N  MZ 7 | IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.............ovvveerreoeriieeeveeeeiieneins | e e | M| s 503,413 |..... 86.682 | ...cooovuns 519,488 | ..o 599,302 | ..ovvverens 527,237 | covveerererrind 0 24,592 0 0[..1376 |... 4.653 | MON... 02/11/2008. | 04/25/2035.
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45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035 5 T [OOSR | N I 132,898 0 (U 1.386 |..245.195 |MON... 05/20/2008. | 08/25/2035.
45257E  AB 0 |IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037 8,546,089 232,792 0 0]....0956 |.... 5.438 |MON... 07/21/2016. | 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35 1,379,420 | ..oovvverviriennnd0 | i 44,888 0 0...1436 |... 5.377 |MON... 02/16/2016. | 02/25/2035.
45660L  LP 2 |INDX 2005-AR7 4A1 SEQ SSNR FLT 06/25/35. 1,240,037 1,302 0 0...3.321 |...... 4.597 |MON... 11/10/2016. | 06/25/2035.
45660L LQ 0 |INDX 2005-AR7 5A1 SEQ SNR FLT 06/25/2035. 1,423,832 30,600 0 0[..3295 |..... 6.023 | MON... 02/18/2016. | 06/25/2035.
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35 . 2,026 1 0 ... 5.500 |6,616.304 | MON... 08/19/2008. | 06/25/2035.
45660N X9 1 |INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34.........coomvrvemerrrerrirenrirnneinnnniins | eoveeee [ v | cervvvnenn | e TFM ] 0000 370,469 [....91.952 | oo 415,434 | 851,792 | 373,792 | 0 [ 13,656 0 0. 3.067 |...10.970 | MON... 05/30/2008. | 10/25/2034.
46590B  AA 2 |JPTEP 2011-1 A SEQ CSTR 06/17/41 0 0 0. 3478 |...... 3.504 |MON... 06/27/2011. | 06/17/2041.
46627M  AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.... (8,766) 0 0. 6.000 |...... 5.215 [MON... 02/07/2008. | 12/25/2035.
46627M  CU 9 [JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 32,196 0 0 ... 2972 |.. 6.457 |MON... 02/07/2006. | 03/25/2036.
46630P AP 0 | JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37..........covvvererervmnnrmnnecrenecnns [ evevee | oo v | el IEM | 70,511 2,152 0 0 2952 |...... 9.917 [MON... | . 06/23/2008. | 04/25/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37........ccvvovviniicciineiccireriinnies | cvvies | oo | cerivevnene | 2l IFM 001,263,917 [1...96.310 | ..............1,500,498 | .............1,557,987 | ............ 1,331,668 | coooviiciieiennn0 [ s 16,728 0 0. 2572 |..... 4.306 | MON... 08/26/2008. | 07/27/2037.
46633A  AA 3 | JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37 ...100.190 66,786 0 0 2.828 |...... 9.644 |MON... 12/18/2008. | 03/26/2037.
46633A AC 9 | JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE..... ...101.940 0 0 0 ... 5119 |..... 5.174 |MON... 12/18/2008. | 11/26/2036.
46633A AG 0 | JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE.. ...100.760 163,876 35,879 0 0. 9.500 |....29.974 |MON... 12/18/2008. | 06/26/2037.
46633M  AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE............coocouvvrvmrerrarerrnnerrnnninns | cever | o [ eevivennens | e TEM .. 273,676 ... 85.713 ..2,292,047 0 0 0 | 3.182 19,999.000 | MON... 06/11/2009. | 04/26/2035.
46637U  AA 5 | JPTEP 2012-3 APT 3.0 10/27/2042.........cconeveeiinrinnrineirerreernsenssisssisnsinnes. | eoveees | oo | coneveeiins | oo IFE | 14,707,943 | ... 98.720 .15,046,302 LA4T42498 |0 | 73,299 0 0[....3.000 |...... 3.535 |MON... 12/10/2013. | 10/27/2042.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42........oovvvvviniiirrcvaneisnnissnsissseissneissnens [ eoeies | oo | evenecinns | e TFE | 003,013,877 ...100.330 | ..............3,045,139 | ............. 3,035,123 | ............ 3,014,943 3,530 0 0....3.000 |...... 3.132 |MON... 12/02/2013. | 09/17/2042.
46639A  AA 7 |JPTEP 2012-5 APT 2.50 12/27/2042..........ovvveeereeiriereceeisceesseeeseceeseeeieeens 1,292,300 0 0[....2.500 |...... 3.115 [MON... 08/11/2014. | 12/27/2042.
46645A AB 7 |JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE .6,643,190 0 0[..0774 |...... 3.547 | MON... 12/30/2015. | 06/26/2047.
472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47.. 1,707,466 0 0 ....15.365 | MON... ...2,689 07/07/2008. | 06/25/2047.
472321  AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035....... 1,737,106 54,011 0 0 ...10.239 |MON... | ......... 10,110 08/26/2008. | 10/25/2035.
472321  AB 4 |JMAC 2008-R2 1A2 SUB CSTR 10/25/2035 ....141,810 44 0 0 ....24.128 |MON... 08/26/2008. | 10/25/2035.
472321 AG 3 |JMAC 2008-R2 1A3 MEZ CSTR 10/25/35.........coocrrreririreeiereeiesesiesesieseeinns 11,003 (1,932) 0 0 ..378.586 |MON... 08/26/2008. | 10/25/2035.
47232C  AH 7 | JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE 11,296,099 0 0]....3.077 |..... 5.477 |MON... 02/23/2016. | 06/21/2037.
47232D  AA 0 | JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37.. 2,031,065 | ...cccoocvvvvirenn0 | 55,873 | L 166,306 | ...coooorrins 0[...1.184 | ... 7.528 |MON... 03/31/2009. | 04/26/2037.
47232D  AB 8 | JMAC 2009-R5 1A2 SUB SSNR CSTR 4/26/37.. 329,057 0 ....38.937 | MON... 03/31/2009. | 04/26/2037.
47232D  AC 6 | JMAC 2009-R5 1A3 SUB SSUP CSTR 04/26/37..........ccooovvreiirieaneineiinnienas 0 0 ....84.584 | MON... 03/31/2009. | 04/26/2037.
47232D  AD 4 | JMAC 2009-R5 1A4 SUB SSUP CSTR 4/26/37 0 0 .142.749 [MON... | . 03/31/2009. | 04/26/2037.
47232D  AE 2 | JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37...........ccoovvvivrrinnrcisniiinniinnnins | ovenee [ oo | covvicvene | e IFM ] 152,853 | L 1.000 1 0 .570.030 |MON... 03/31/2009. | 04/26/2037.
47232D  AG 7 | JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36.............oovvvererreereiirceriincienas ...101.500 0 0 ... 6.500 |...... 6.887 |MON... 03/31/2009. | 09/26/2036.
47232D  AH 5 | JMAC 2009-R5 2A3 SUB SSUP CSTR 9/26/36. ...100.500 0 0 ... 6.500 |....12.136 |MON... 03/31/2009. | 09/26/2036.
47232D  AJ 1 | JMAC 2009-R5 2A4 SUB SSUP CSTR 9/26/36..........ccooervreeerremnrresnnreisnerinnns | evenes | v | corerivenene | oo TFM | . 72,904 | 79.000 0 0. 6.500 |....11.058 | MON... 03/31/2009. | 09/26/2036.
47232D  AK 8 | JMAC 2009-R5 2A5 SUB SSUP CSTR 9/26/36...........ccvvreeriinrivciierieniinnies [ | oo | evviiveiee | e TEM | 072,904 ] 65.000 0 0. 6.500 |....67.469 | MON... 03/31/2009. | 09/26/2036.
47232D AL 6 | JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36...........ccocooivmveinnvirinieinniinnnis | wovenes [ oo | cenvivenee | e TFM ] 15,265 | 36.532 0 0. 6.500 |...... 0.000 | MON... 03/31/2009. | 09/26/2036.
47232D AU 6 | JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36 101.000 .2,196,933 0 (U 4816 |...... 5.059 |MON... 03/31/2009. | 09/26/2036.
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36..........cccvverriverinrinensinicnninens [ vvenes | oo | ervennene | e TFM | iiee...685,174 | ...81.188 | .............. 1,246,005 | .............. 1,534,717 | oo 866,699 0 0. 4816 |...... 7.947 |MON... 03/31/2009. | 09/26/2036.
47232D  BJ 0 | JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36 - 391,850 332,114 0 0 0.924 |....10.005 | MON... 03/31/2009. | 09/26/2036.
47232D  BK 7 | JMAC 2009-R5 7A3 SUB SSUP CSTR 9/26/36...........cccvvrrvenirnnicciinnieciinnies v | e evriiveins | e TEM | 10010..319,390 | .....66.560 | ... 212,586 | oo 319,390 0 0. 0.924 |...41.341 |MON...| . 03/31/2009. | 09/26/2036.
47232D  BL 5 | JMAC 2009-R5 7A4 SUB SSUP CSTR 9/26/36 0 0 0.924 |....37.362 |MON... | . 03/31/2009. | 09/26/2036.
47232D  BM 3 | JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36 0 0 ... 0.924 19,999.000 |MON...| . 03/31/2009. | 09/26/2036.
47232D CH 3 | JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36.... 0 0 ... 2.876 |...27.039 |MON... 03/31/2009. | 05/21/2036.
47232D  CJ 9 | JMAC 2009-R5 11A3 SUB SSUP CSTR 5/21/36.... 0 0. 2.876 |...22.168 |MON... 03/31/2009. | 05/21/2036.
47232D  CK 6 | JMAC 2009-R5 11A4 SUB SSUP CSTR 5/21/36.........cccuvvvmriericciiririniinnivens | evveis | or | eveenniene | e TEM | 0000 427,673 ....91.280 | o0 390,380 | oo 427,673 | v 129,943 | 0 0 0 ... 2.876 |...23.735 | MON... 03/31/2009. | 05/21/2036.
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47232D  CL 4 | JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36..........ccooovvveirrrienirneiienniins | wovenes [ v | cervivinne | e TFM | in..56,149 | L 38.486 867 1 0 .. 2.876 |...72.360 |MON... 03/31/2009. | 05/21/2036.
47232D CP 5 | JMAC 2009-R5 12A2 SUB SSUP CSTR 12/26/36 ...100.000 (7,258) 0 | oorveriierirnnns0 {08,000 | ... 6.000 |MON... 03/31/2009. | 12/26/2036.
47232D CQ 3 | JMAC 2009-R5 12A3 SUB SSUP CSTR 12/26/36 104250 | 223,528 | 214,415 | 170,389 | 0| 14,818 0 ...18.784 | MON... S 03/31/2009. | 12/26/2036.
47232D  CR 1 | JMAC 2009-R5 12A4 SUB SSUP CSTR 12/26/36 cevveennnnnnnnsenne | oeeeeen | e | e TEM Y i 79,431 85.700 . 1,658 0 ...12.829 |[MON... | oo 214 | 12,865 | 03/31/2009. | 12/26/2036.
47232D  CS 9 | JMAC 2009-R5 12A5 SUB SSUP CSTR 12/26/36..........ccoovvvrevierinricnnineiinne [ eovers | oo | evniiveine | e TEM | 62,172 | 67.650 64,870 (319) 0 ...19.584 | MON... 03/31/2009. | 12/26/2036.
47232D  CT 7 | JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36............cccoovvvvevarrrencirenciinane | eveeee | oo | cervrveenne | e TEM | i 15,417 | 21.059 13,986 (3,209) 0 | ovrverrerrnnn0 {08,000 | ... 0.919 [MON... 03/31/2009. | 12/26/2036.
47232D CV 2 | JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47.... 100.000 521 0 | o0 {102,929 | 2.350 [MON... 03/31/2009. | 04/26/2047.
47232D  CW 0 | JMAC 2009-R5 13A3 SUB SSUP CSTR 4/26/47............ccocuvvimnmiiinnrcinniiinniiins | ovenee | oo | conviiene | e IFM 0. 524,965 | ... 98.250 363 0 [0 {102,929 | 2.681 |MON... 03/31/2009. | 04/26/2047.
47232D  CX 8 | JMAC 2009-R5 13A4 SUB SSUP CSTR 4/26/47..........coocouvvvemerrimnnecnrercrennnnns | oveeee | v | cervvveen | e TFM | i..819,957 | 78.990 ....1,358,734 57,956 0 ...33.592 |[MON... | .cc0...3,317 | o 37,012 | 03/31/2009. | 04/26/2047.
47232D  CY 6 | JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47.........cccovvvmrrcnirverrnrinernniiens [ eovers | oo | cevriveine | e TFM | 229,453 | ... 28.794 | .o 113,599 | L 394,521 (1,948) 2 ...80.971 |MON... | ..ccc0eeer 963 | e, 11,749 | 03/31/2009. | 04/26/2047.
47232D  CZ 3 | JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37 112.069 . 323,969 21,860 0 ...14.157 |MON... 03/31/2009. | 06/26/2037.
47232D DA 7 | JMAC 2009-R5 14A2 SUB SSUP CSTR 6/26/37..........coevveriiriinrinninnicninens [ | oo | evniiveiee | e TEM | 079,553 | 86.000 | ....ccccc....... 187,234 | i 27714 | el TBATT |0 | (13,841) 0 | o0 {105,500 | ... 7.592 |MON... 03/31/2009. | 06/26/2037.
47232D DB 5 | JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37..........ccocvvvervrimnnriiiniiinniinnnne | ovenee [ v | cevvivennn | e TFM | i.49,730 | 16.360 | ....occoevver.. 33,476 | ..o 204,622 (1,208) 0 ...53.312 |MON... 03/31/2009. | 06/26/2037.
47232D DD 1 |JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37.... ...101.000 0 ...34.896 | MON... 03/31/2009. | 08/26/2037.
47232D DE 9 | JMAC 2009-R5 15A3 SUB SSUP CSTR 8/26/37.... ...100.250 0 ...18.920 |MON... 03/31/2009. | 08/26/2037.
47232D  DF 6 | JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37..........coovvverervrrmnrrmanivecevnnnne | wovenee | v | cevvvveenne | e TEM | ci.48,282 | 76.379 0 ....16.890 | MON... 03/31/2009. | 08/26/2037.
47232D DR 0 | JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35..........covvverimrivnrinrinniivcirenes [ | oo | ovriveine | e TEM | 1,479,810 ] 98.000 2 0 ...11.884 | MON... 03/31/2009. | 09/26/2035.
47232D DS 8 | JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35.... o e o [ |l AFM 384,545 L 54.422 0 ...21.262 | MON... 03/31/2009. | 09/26/2035.
47232D  EF 5 | JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37..........cooommvvemerrimerernerrennnnns | overee | v | cervvveenn | e TFM ] 57,128 | 97.560 0 | o0 {10003.120 | 4.674 |MON... 03/31/2009. | 06/26/2037.
47232D  FJ 6 | JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36 ceevrerennnnenninens | revee | o | erveenne | e TEM | . 742,343 | 72.000 0 | ooviververinnn0 | 5611 [ 7.099 |MON... 03/31/2009. | 12/26/2036.
47232D  FK 3 | JMAC 2009-R5 24A5 MEZ SSUP CSTR 12/26/36...........cccoeovervevervraneirennirinne | ovenee | v | cervvveen | e TEM ] 196,101 | 19.131 0 0. 5.611 19,999.000 | MON... 03/31/2009. | 12/26/2036.
47232D  FM 9 | JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37..........cccovvvmrricvnrvcrnrineninnians e | oo | ovriveine | e TEM | 23,437 | 82.438 1 0. 3.120 |...25.513 | MON... 03/31/2009. | 06/26/2037.
47232Q  AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE ...106.010 0 0 ... 4302 |...... 5.001 |MON... s 04/12/2012. | 11/26/2037.
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37. ...105.000 0 0. 6.000 |...... 6.706 [MON... | ... 1,199 | L 14,385 | 03/31/2009. | 02/26/2037.
47232V AB 8 | JMAC 2009-R4 1A2 SUB SSUP 6.00 02/26/37... ...106.500 0 0 ... 6.000 |...... 6.040 [MON... | ......1,153 | ... 13,842 | 03/31/2009. | 02/26/2037.
47232V AC 6 | JMAC 2009-R4 1A3 SUB SSUP 6.00 02/26/37...........ccoveemvvererrereneeennerseniinns [ eeivee | oo | eovereinnne | e IEM | 118,105 | L 63.098 0 0 ... 6.000 |....30.871 |MON... | ..............865 | ......... 10,381 | 03/31/2009. | 02/26/2037.
47232V AD 4 |JMAC 2009-R4 1A4 SUB SSUP 6.00 02/26/37.........ccccvevemrinirinrinrrneivenrenins | eoeene oo [evvrienne | e TFM | i 47,597 | e 55.016 0 0 ... 6.000 [9,999.000 |MON... 03/31/2009. | 02/26/2037.
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37 ............ccocvemmveeminrrinnirnnnnrennnes [ eoevee | oo | eoveriiiene | e IFM | 0. 3,433 | 1.012 1 0. 6.000 (9,999.000 | MON... 03/31/2009. | 02/26/2037.
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.. . ...104.000 1,807 0 0]...5750 |...... 6.403 |MON... | . 03/31/2009. | 02/26/2037.
47232V AG 7 | JMAC 2009-R4 2A2 SUB SSUP 5.75 02/26/37...........cocoommreeisrriiiriiicneiinnii ...104.000 (43) 0 0]....5.750 |...... 5.783 | MON... 03/31/2009. | 02/26/2037.
47232V AH 5 | JMAC 2009-R4 2A3 SUB SSUP 5.75 02/26/37...........cccoeemrvemerreveneerennivieneiins [ eeeree | oo | eovieeiinne | e IEM | c0011129,766 | ... 0 0 0]...5.750 |...... 5.942 |MON... 03/31/2009. | 02/26/2037.
47232V AJ 1 |JMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37.........ccoocvevivmrivirvnricnniverrenienis | eeveees o [evnriinns | e TFM | 001,129,765 | ... (1,464) 0 0 . ...55.365 | MON... 03/31/2009. | 02/26/2037.
47232V AK 8 | JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37 (56) 1 0 ... 5.750 |1,437.597 | MON... 03/31/2009. | 02/26/2037.
47232V AW 2 | JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35...........ovvvvemrrieirriereiireneieeneees 2,969 0 0. 2822 |...... 4.395 |MON... 03/31/2009. | 09/26/2035.
47232V AX 0 |JMAC 2009-R4 5A2 SUB SSUP CSTR 09/26/35..........ccocoommmeevnmiinniiinciiinnis [ evciee | oo [ | IFM | ini01.265,659 | ... 21,930 0 0 ... 2.822 |...10.523 |MON... 03/31/2009. | 09/26/2035.
47232V AY 8 | JMAC 2009-R4 5A3 SUB SSUP CSTR 09/26/35.... v e Lo e |l IFMY e 56,678 | .. 3,541 0 0 ... 2.822 |...31.259 |MON... 03/31/2009. | 09/26/2035.
47232V AZ 5 | JMAC 2009-R4 5A4 SUB SSUP CSTR 09/26/35...........ccovvverrrierinriireririinniins 7,028 0 0 ... 2.822 |...23.621 |MON... 03/31/2009. | 09/26/2035.
47232V BA 9 | JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35 (7,352) 0 0 2.822 19,999.000 | MON... 03/31/2009. | 09/26/2035.
47232V BG 6 | JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36..........ccocovricrieriiiricsiicniis A 98,118 0 (N 1.254 |...11.102 |[MON... 03/31/2009. | 11/26/2036.
47232V BH 4 | JMAC 2009-R4 7A2 SUB SSUP FLT 11/26/36.... 541 0 (U 1.254 |..154.862 |MON... 03/31/2009. | 11/26/2036.
47232V BJ 0 | JMAC 2009-R4 7A3 SUB SSUP FLT 11/26/36.... (31) 0 (I 1.254 |..147.466 |MON... 03/31/2009. | 11/26/2036.
47232V BK 7 |JMAC 2009-R4 7A4 SUB SSUP FLT 11/26/36.... (125) 0 0 ... 1.254 |..165.696 |MON... 03/31/2009. | 11/26/2036.
47232V BL 5 | JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36 (134) 1 0 ... 1.254 |...21.031 [MON... 03/31/2009. | 11/26/2036.
47232V BM 3 | JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36.. ..101.000 | .ocoeveen 197,594 | i 195,638 | e 890 0 0 ... 5.500 |...... 5.904 | MON... 03/31/2009. | 11/26/2036.
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47232V BN 1 | JMAC 2009-R4 8A2 SUB SSUP 5.50 11/26/36...........cccooemvvernrreianieanniiinniiins [ eoeiee | oo [ eovericrens | IFM | 310,436 | ... 98.490 305,748 | ...cccocee0...310,436 | oo 309,731 | oo 0 (126) 0 0 ... 5.500 |...... 5.505 | MON... 03/31/2009. | 11/26/2036.
47232V BP 6 | JMAC 2009-R4 8A3 SUB SSUP 5.50 11/26/36...........ccoveeervererrireneerenneireeniiins [ eeveree | oo | eoverrinens | e IEM | 155,218 | 84.980 .131,904 131,904 (2,496) (5,327) 0 0]....5500 |.... 6.237 |MON... | . 03/31/2009. | 11/26/2036.
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36...........covecvrrererirerrmerirnrnnienninns | evveene oo [evvricine | e ITFM | 000,229,965 | ... 69.525 (2,274) 0 0 ....58.838 | MON... 03/31/2009. | 11/26/2036.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37.........coovvvvemerrcverireneveneinane [ evivee | oo | eovveeiinne | e IFM | 113,608 | ... 97.250 39,374 0 0 ....21.350 |MON... 03/31/2009. | 11/26/2037.
47232V CA 8 | JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36...........courvereriiiiririinniireriens ...100.000 3 0 0[....6.000 .. 5.680 | MON... 03/31/2009. | 07/26/2036.
47232V CB 6 | JMAC 2009-R4 10A3 SUB SSUP 6.00 07/26/36 ...105.000 (35) 0 0]....6.000 |.... 6.071 |MON... 03/31/2009. | 07/26/2036.
47232V CC 4 |JMAC 2009-R4 10A4 SUB SSUP 6.00 07/26/36...........cocvvererviererinnicnniccirenns | eeveens oo [ evnriinne | e ITFM | i01001..361,796 | ... 82.000 3,881 0 0 ...10.239 | MON... 03/31/2009. | 07/26/2036.
47232V CD 2 |JMAC 2009-R4 10A5 SUB SSUP 6.00 07/26/36...........ccocovveerimeiinniranciiinniins [ eoeiee | oo [ eoveneiiiens | e IFM | 01.279,556 | ... 73.500 6,344 0 0 ....54.965 | MON... 03/31/2009. | 07/26/2036.
47232V CE 0 | JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36.............cccverervereerrmrnrerenneinenes [ eeveree | oo | eoverrrirnne | e IEM 7,213 | 39.722 20 ] (10,318) 0 0 ... 6.000 [9,999.000 | MON... 03/31/2009. | 07/26/2036.
47232V CG 5 |JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37.........cccoevrverirmrnrrvnrincinnnrenes | eoreees oo [rvnriienne | e ITFM | i 418,128 L. 99.600 | ..coovirrrrrenn 416,456 | oo 418,128 | oo 413,563 .0 1,683 0 0. 5.837 |..... 3.235 |MON... 03/31/2009. | 04/26/2037.
47232V CH 3 | JMAC 2009-R4 11A3 SUB SSUP 5.8368 04/37...........ccooommvrmrrrmnnerrnnerennnrns [ eoevee | oo | eoveeriinns | e IEM | 302,343 | ... 83.368 - 302,343 | ... 263,022 .0 5,114 0 0 5.837 |...... 5.348 |MON... 03/31/2009. | 04/26/2037.
47232V CJ 9 |JMAC 2009-R4 11A4 SUB SSUP 5.8368 04/37.........ccccoeuvvermmrinrcinninnieniinnns | coeens oo e | e ITFM 000,302,343 .. 64.617 | ..o 195,366 | oo 302,343 | .o 179,779 .0 4,603 0 0 ... 5.837 |..... 7.522 |MON... 03/31/2009. | 04/26/2037.
47232V CK 6 | JMAC 2009-R4 11A5 SUB SSUP 5.8368 04/37 e [ | o [ | e IEM 302,343 ] L 41.253 | oo 124726 | 302,343 50,177 .0 (1,045) 0 0 5.837 |...15.670 |MON... 03/31/2009. | 04/26/2037.
47232V CL 4 |JMAC 2009-R4 11A6 MEZ SSUP 5.8368 04/37............coovvvemerremnerrecnrrnnneinenes [ coeiee | oo | eoverrinnns | e IEM | i112.756,389 | ... 23.094 | .cooienn290,931 | i 1,259,764 | ....coovvve 64,353 .0 (5,216) 0 0. 5.837 |...46.760 |MON... 03/31/2009. | 04/26/2037.
47232V DR 0 |JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36 ceverreennnnnnennssssnnens | e oo | e | e M 00000, 298,607 | ..o 99.500 | ..o 297,114 | L 298,607 292,460 .0 (3,827) 0 0. 6.000 |...... 4.614 |MON... 03/31/2009. | 04/26/2036.
47232V DS 8 | JMAC 2009-R4 18A2 SUB SSUP 6.00 04/26/36............c.coovvrerereersnerenerrennnins [ eeevee | oo | eoverriiene | e 3FM | 132,384 | . 78.243 .0 (2,550) 0 0 ... 6.000 |...... 4.754 |MON... 03/31/2009. | 04/26/2036.
47232V DT 6 |JMAC 2009-R4 18A3 SUB SSUP 6.00 04/26/36............cocorerevvveririnnicnirveirnnes | coreens oo [evvriinns | e ITFM | nicne....58,5636 | ... 63.878 .0 (85) 0 0. 6.000 |..404.306 | MON... 03/31/2009. | 04/26/2036.
47232V DU 3 | JMAC 2009-R4 18A4 SUB SSUP 6.00 04/26/36 e e o [ |l AFM 18,264 L 26.973 .0 (130) 0 0 ... 6.000 |..661.004 |MON... 03/31/2009. | 04/26/2036.
47232V DV 1 |JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36.............ccoverervemsverennrreeneinenes [ evvevee | oo | everriinene | e IFM | 003,706 | e 2.500 .0 (61) 0 0 ... 6.000 [9,999.000 | MON... 03/31/2009. | 04/26/2036.
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36 . 102.000 .0 3,235 0 0[...6.000 |.. 7.285 |MON... 03/31/2009. | 03/26/2036.
47232V EA 6 | JMAC 2009-R4 20A2 SUB SSUP 6.00 03/26/36...........ccocevvveeerversvermnerrenenins [ eoevee | oo | eovernenene | e IFM | 537,521 | 87.000 .0 802 0 0]....6.000 |...... 8.715 | MON... 03/31/2009. | 03/26/2036.
47232V EB 4 | JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36...........cccovvvvnrienmrvcrrernieinniens | evveees o [evvriine | e ITFM | 45,995 | ... 42.721 .0 1 1 0 ... 6.000 [9,999.000 |[MON... | ...............893 | ......... 11,292 | 03/31/2009. | 03/26/2036.
47232V ED 0 |JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37 ...106.000 .0 (141) 0 0]....6.000 |.... 5.952 |MON... | ..ccce.... 1,506 | .....c.... 18,060 | 03/31/2009. | 03/26/2037.
47232V EE 8 | JMAC 2009-R4 21A3 SUB SSUP 6.00 03/26/37. ...110.000 .0 (63) 0 0]....6.000 |...... 6.020 |MON... | .cccoceeereen840 | e 10,070 | 03/31/2009. | 03/26/2037.
47232V EF 5 | JMAC 2009-R4 21A4 SUB SSUP 6.00 03/26/37 ...100.000 .0 (35) 0 0]....6.000 |.... 6.037 |MON... | .cccoeeereen840 | e 10,070 | 03/31/2009. | 03/26/2037.
47232V EG 3 | JMAC 2009-R4 21A5 SUB SSUP 6.00 03/26/37...........coocmmvveereerserrnnerrennnins [ eeevee | oo | eoverecnnne | e IEM | ci1.169,255 | ... 68.000 .0 (916) 0 0 ...57.926 |MON... | ...ccc.........840 | ..o, 10,070 | 03/31/2009. | 03/26/2037.
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37.........evvevvenrinercrrerniiisniens | evveens oo v | e TFM | 000,143,932 | . 26.939 .0 (4,287) 0 0 .631.452 [MON... | oo 714 | L 10,130 | 03/31/2009. | 03/26/2037.
47232V EK 4 | JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37 105.500 .0 286 0 0]....5.750 |...... 5.782 |MON... | oo, 1,720 | ... 20,637 | 03/31/2009. | 04/26/2037.
47232V EL 2 |JMAC 2009-R4 22A3 SUB SSUP 5.75 4/26/37.........oovvemervirerrrrnnnvrmeneiseneinns | evenee | oo | eovvrrinnne | e IEM | 0. 259,178 | ... 99.600 .0 1,966 0 0]...5.750 |...... 7.482 |MON... 03/31/2009. | 04/26/2037.
47232V EM 0 | JMAC 2009-R4 22A4 SUB SSUP 5.75 04/26/37..........cocoocovvveinreisviianciiinniins [ eveies | oo [ eovvneiiene | el IFM | 269,178 | L. 63.380 255,353 .0 201 0 0 ....64.685 | MON... 03/31/2009. | 04/26/2037.
47232V EN 8 | JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37...........ccocommvvemervrnievenerrinniins [ eeevee | oo | eovereinene | e IEM | 168,123 | ... 42.028 ...165,642 .0 (1,423) 1 0 ..226.618 |MON... 03/31/2009. | 04/26/2037.
47232V EX 6 | JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36. ...100.000 113925 | . 113,486 .0 (369) 0 0]....5500 |.... 5.571 |MON... 03/31/2009. | 02/26/2036.
47232V EY 4 | JMAC 2009-R4 24A3 SUB SSUP 5.50 2/26/36 . ..103.000 | ....ooceee..... 260,442 | 252,856 | ...coovvrnneen. 251,979 .0 (51) 0 0]....5500 |.... 5.544 |MON... 03/31/2009. | 02/26/2036.
47232V EZ 1 | JMAC 2009-R4 24A4 SUB SSUP 5.50 02/26/36............cocooerirrieiririinniiciins ...102.000 252,856 252,167 .0 (57) 0 0]....5.500 |...... 5.538 |MON... 03/31/2009. | 02/26/2036.
47232V FA 5 | JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36............coccouvveiureiisniianniiinniins [ eveiee | oo | eoveneciens | IFM | 584,165 | ... 69.501 .0 (5,524) 0 0 ...10.393 | MON... 03/31/2009. | 02/26/2036.
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36............coevveeeerereeneremeerissnrseneees | eeeeee | oo | oveeereinne | e AFM | ... 156,164 | ... 90.750 .0 (5,289) 0 0]....5250 |...... 6.950 | MON... 03/31/2009. | 01/26/2036.
47232V FV 9 | JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47........ccccomrrverrmrnrrvnrneirenrenes | eereees oo [evnriivnne | e ITFM | 00,595,070 | ... 96.240 | ..............1,384,893 | .............1,439,000 | ...............847,590 | .ccoevrivriveinnn0 | e, 173,712 0 0 ...30.282 | MON... 03/31/2009. | 01/26/2047.
47232V GE 6 | JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36 ...100.000 488 0 0]....5.750 |...... 5.354 |MON... | . 03/31/2009. | 02/26/2036.
47232V GF 3 | JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36 203413 | 488,150 | 472,039 | 348,027 | 0| 16,376 0 0 ...12.718 |MON... 03/31/2009. | 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36 (4,662) 0 0 ...11.116 |MON... 03/31/2009. | 02/26/2036.
47232V GR 7 | JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47..........coomrveerrerirrereriieneiienes ....1,069,397 164 0 0 .174.748 | MON... 03/31/2009. | 01/26/2047.
50219 AB 6 |LSTRZ 2015-9 A2 SEQ SNR FLT 10/01/2020.........ccuvvmrrierirmrririnmicnniseivennns | eveens [ [roveriees | o JAM 2,181,150 .....99.000 | ............2,227,500 | ........ 2,250,000 35,749 0 0 [..d 7 | 5.370 | MON... 10/30/2015. | 10/01/2020.
50219P  AA 4 |LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021.. oo e [ | e [ TFE] 1,950,499 (....98.740 | ............ 1,975,211 | e 2,000,417 | oo 1,972,956 28,537 0 0]...2.617 |...... 3.956 | MON... 01/21/2016. | 01/01/2021.
52520M  BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035.........c.occevnvicmrivcineireninniissiennis | vee | oo | eriennens | e TEM | 001,145,382 ].....76.000 | ..............1,209,014 | .............. 1,590,808 | ............. T4 | 0 (4,400) 0 0]....1.436 |...... 1.669 |MON... 06/27/2008. | 12/25/2035.
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52521R AC 5 |LMT 2007-5 1A1 SEQ FLT 6/25/2037...........coovvvrimvrirrrinnisnciisnniissniissnininns [ eoeies | oo | eoverniinns | e IEM | 0000.790,723 | ... 82511 | . 952,984 | i 1,154,983 | ...ccc0riii596,708 | o0 | 70,945 0 (U 1.234 |....16.759 |MON... 02/28/2008. | 06/25/2037.
52521R  AJ 0 |LMT 2007-5 1A7 10 INV 06/25/2037..........ccvveerrrererrerecrireneeeeeeeissneisssensscnnns | eevenee | oo | woreeeenn8 | el BFE | 445,835 | ... 11.000 0 0 0 0 9,999.000 |MON... 12/11/2007. | 06/25/2037.
52522D  AG 6 |LXS 2006-16N A321 SEQ SSNR FLT 11/25/48..........coecovrvvvrivervnnierrnniicniens | wveens oo [evvriinns | e IFM .0..13,030,106 | ... 76.000 | ............13,072,782 | ............17,201,029 | ...........13,071,540 | ..cccevvvriveinc0 | e, 537,929 0 0]....0956 |... 4.445 |MON... 10/07/2015. | 11/25/2046.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037..........ovvverrerererrireneeeneessnessnesnnenns | eoveeee | v | ceverrnenne | e TFM ] .. 333,854 | 68.514 4,703 0 0 ....12.056 | MON... 08/11/2008. | 01/25/2037.
52525F  AA 1 |LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047..........coevoevrimiriveriniinirisriiniins 100.000 29,533 0 0 ....18.160 | MON... 08/22/2008. | 07/25/2047.
542514  EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034...........ccoovevmmmeimamereerrsnnrvmsnnisnneinene | woveeee | oo | cererveenn | e TFM ] ... 196,182 | 94.852 2,588 0 0]...1.581 |.... 2.354 |MON... 04/30/2013. | 02/25/2034.
54910K  AA 9 |LSTRZ2015-7 A SEQ SNR FLT 07/01/20.........cccouvverimriiriinicnnivciinnieciinnies | enies | oo | cevivernene | e ITFE ] 0000001,252,980 | ... 99.375 5,403 0 0[...26817 |...... 3.692 | MON... 10/19/2016. | 07/01/2020.
54910L  AA 7 |LSTRZ 2015-8 A1 SEQ SNR FLT 08/01/20 RE........cccoovsrvvimriicnniinniiinniiinnns | wvenes [ v | cenvviinnns | e TFE ] 1,431,723 | 99.240 439 0 0[..2617 |.... 2.806 |MON... 10/24/2016. | 08/01/2020.
55265K G7 8 |MASTR 2003-7 4A42 INV 9/25/2033... ..115.318 28,862 0 0 ....29.073 | MON... 07/08/2003. | 09/25/2033.
55265K  Z7 7 |MASTR 2003-11 6A10 10 INV 12/25/33.........coovvrvirriveiverinrinerssnissivesinnes | veviee | oo | evieeenn® [l IFE | aiiiecn...680,067 | ... 3.790 0 0 ..122.089 | MON... 02/06/2008. | 12/25/2033.
576433 GM 2 |MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033............ccooovvrmmmrimmmemenereneirnnns | eveeee | v | cervrrnenne | e TFM ] 000001,217,382 | L 98.320 0 0....3.149 | ... 3.867 |MON... 02/26/2016. | 12/25/2033.
576434 MS 0 |MALT 2004-2 8A2 10 FLT 03/25/2034..........covuvevunrimriicnniiciienisenisnienissinens [ covnnie | o [ eveierenn8 | el IFE | 874,228 | ... 1.740 0 0 9,999.000 |MON... 12/01/2007. | 03/25/2034.
576434 U2 8 | MALT 2005-5 20AX 5.50 07/25/2025........cocoveereeeeseeeeseeserereeerseereseerseessreeeserese | eveees | oo | corereeeeB | eeren BFE | oo 360,475 | ... 14.000 . 0 0]....5.500 |.... 8.003 | MON... 11/30/2007. | 07/25/2025.
576434 UH 5 |MALT 2004-9 A6 NAS STP 08/25/2034...... ..103.500 | .................424,935 | ............... 410,565 | ................ 410,565 0 0]....5.143 |...... 5.198 | MON... 08/10/2004. | 08/25/2034.
57643L LC 8 |MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035 . ...100.080 | ..............2,001,600 | ..............2,000,000 | ............. 1,964,493 0 0]...5648 |... 3.780 | MON... 11/20/2014. | 11/25/2035.
59020U ZE 8 | MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035............ccoommvrermmmeemnnnreneirnnens [ eoeree | oo | eoverecinne | e IFM | 103,837,102 | ..o 95.580 R 3,879,414 0 0]...1026 |.... 3.651 | MON... 02/25/2016. | 08/25/2035.
59024K  AM 5 | MANA 2007-AF1 FIO 10 CSTR 5/25/37.......cocovivmrrinirvernniniiiniicssivesienienins | ceviee | oo | verirennn8 | 0 BFE | ciini1,000,610 ... 18.764 01.. 140,848 0 0]...5862 ... 6.370 | MON... 01/09/2008. | 05/25/2037.
61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE............ccccoouvvimmmnnmninnniiinniiinns | covves | o [ eecvennees | o TFM eclli..6,800,883 | ... 86.750 | ............6,757,082 | .............. 7,789,143 | ..ccccooeu. 6,890,451 0 0]....0832 |.. 4.553 |MON... 05/19/2016. | 12/26/2046.
61690P AV 3 |MSRR 2013-R7 10B SUB 6.0 12/26/2046 RE 102.500 | .oooceerrern 2,371,075 | oo 2,313,244 | .o 2,307,928 0 0]....6.000 |...... 6.027 |MON... 10/15/2013. | 12/26/2046.
61748H QJ 3 |MSM 2005-8SL A2B SEQ SNR FLT 11/25/2035.......c.cevvervvenrvvnniverrnniivenrenins | evveees oo [evvriiinne | e ITFM | iien..518,245 | L. 93.837 | ...ccooeer.....526,448 | ... 561,023 528,608 0 0...149 |... 3.702 |MON... | . 06/03/2015. | 11/25/2035.
61749  AH 9 | MSM 2006-7 4A3 10 INV 06/25/2036..........oocovveererreereeseeeseeeserereeeeeseeesseesseeenee | evnees | oo | cereesseB| e BFE | 523712 | o 15.367 0 0 0 0]...44% |... 0.000 | MON... 12/11/2007. | 06/25/2036.
61749L  BM 2 | MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...........ccocvvvvnrieirnerirerinninnnis [ e | v | e 1FM ...189,614 | ..... 90.000 | .ooovierrnnn 219,843 | i 244270 | i 113,184 | 0 [ 14,377 0 0 ...19.002 | MON... 05/27/2008. | 06/25/2036.
61751D  AE 4 | MSM 2006-17XS A3A SEQ STP 10/25/46...........coocourvererrrareiineeieniiieneiiennns [ evviies | oo | eovireiiens | i 1FM .4,635,935 | ..... 60.500 27,755 0 0...5651 ... 6.764 |MON... 01/11/2013. | 10/25/2046.
61751M AU 8 | MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047...........covvemerverereerierireeneiseniins | oveeee [ v | cereviennns | oo 1FM 3,535,535 | ..... 90.700 | .............3,520,236 | ..............3,881,205 | ............3,449,038 | ....cccoevrrirunncnn0 | i 41,586 0 0]....6.000 |...... 4.604 |MON... 01/08/2014. | 07/25/2047.
61755F  AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037...... . JSUPRN PRI [N SPRURRO (OO 1M ..................88,568 |.... 99.979 4,571 0 0...0836 ... 0.838 |MON... 08/01/2013. | 06/25/2037.
61758M  AA 5 |MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..........ccoooommriememrireneiinnirnenes | overee [ v | cevrvvenens | e 1FM 106.750 ..(20,614) 0 0]....6.000 |..... 4.786 | MON... 08/21/2012. | 04/26/2036.
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037........cccovvvimriniineiiniinsiissinsinesieeniens | eevvee | oo [ eeeniiinnis | oo 1FM 0 0]....0.906 |...... 3.429 |MON... 03/22/2013. | 03/25/2037.
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037 ............coovvveimvrineieneisneiseneisennnns | eovenes [ v | coveviinnns | e 1FM . 0 0...0936 |... 6.605 | MON... 09/06/2013. | 04/25/2037.
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36.........coomvrreeemrieneirernvineniinenees | e [ v | cervvirnnnns | e 1FM ...(17,005) 0 0]....5.340 |...... 4.770 |MON... 01/11/2013. | 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36............coovveimmririneinniisnniiiinnies | v [ oo | coveiiinnns | e 1FM (7,196) 0 0[...5.340 |..... 4.753 |MON... 01/11/2013. | 10/25/2036.
65106F AB 8 |NCMT 2007-1 2A1 SEQ FLT 04/25/2037..........cooovvrvvearerenneriinneiieneesenensesinns | cevee | o [ eevreneins | evene 1FM . 267,805 | o0 [ i 10,101 0 0..0714 | ... 4.126 [MON...|. 03/28/2013. | 04/25/2037.
65535V MJ 4 |NAA2005-AR3 1A1 SEQ SSNR FLT 07/25/2035..........cccvumrueirinrinirverieninnnns | cevvie | oo | veviveriens | e M| e 491,967 | ... 83.724 ....493,552 3,368 0 0[...0844 | ... 4.754 |MON... | . 10/21/2016. | 07/25/2035.
65535V NL 8 |NAA 2005-AR4 5A3 SEQ SSNR FLT 08/25/2035..............ccoveemmreerirmnneeieneiins | cevee | o [ eevireneins | oo 1FM| ............2,073,883 |..... 68.875 | ............2,073,883 | ............3,011,082 | ............. 2,086,009 58,958 0 0]...0874 |.. 6.404 |MON... 06/15/2016. | 08/25/2035.
65536H BW 7 |NHELI2006-FM12A3 SEQ SNR FLT 11/25/35.........covvviieriicinienicnniieniens | eeviee [ [ e | e 1FM .5,186,252 |..... 92.877 | .............5,536,607 | .............5,961,209 | ............5,536,607 | ...........181,595 | .......... 166,544 0 0....0966 ... 4.483 |MON... 01/31/2014. | 11/25/2035.
65538P  AA 6 |NAA2007-1 1ATA SEQ STP 3/25/2047........cooivvvrriireiisnniisssiisssiisssisnni | cevvi | o [ eeviinnins | e 1FM ...523,804 |..... 76.491 5,027 0 0 ....12.334 | MON... 05/08/2007. | 03/25/2047.
65539C AK 2 |NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE............ccooovvmimimemiirenireenirnenis [ coviiee | oo | evereiiens | e 1M ... ,762,971 |..... 88.000 ...3,324,336 | ... . 67,431 0 0]...2.768 |...... 5.275 |MON... 06/06/2016. | 12/26/2036.
73316Q AB 4 |POPLR 2006-D A2 SEQ FLT 11/25/2046.............cccoovvvireremriirineiveninenirenennies | evnees | [ overivenns | e TEM | 431,195 |..... 98.756 | ..ocvierrrenn 853,613 | o 459,329 | ..o 455,355 0 0]....0916 |..... 3.435 |MON... 02/07/2013. | 11/25/2046.
74160M BN 1 | PRIME 2003-2 1A9 10 INV 10/25/2033 6 ... 2FE 2,123,121 | ... 13.344 0. 16,220 0 0]...6.644 |.. 4.075 |MON... | . 12/01/2007. | 10/25/2033.
749239  AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/20486............cccoovvumriivirinrinriinninciieniienes [ everie | v | e TFM | 977,404 | ... 98.750 | ..............1,050,561 | .............. 1,063,859 | ............. 1,038,713 0 0]....0936 |... 3.832 |MON... 06/21/2013. | 08/25/2046.
74923G AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037..........ocoomveemvieinnieisniiisniiisnns | venes [ oo | covviiinnis | oo 1FM .2,674,525 | ... 77.500 ....3,442,946 12,713,242 0 0]....0926 |... 3.435 | MON... 11/24/2015. | 01/25/2037.
74931T  AG 0 |RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE. JUVPR UPPUUR VR VOO IO 1M ... ....630,761 | ..... 94.660 676,419 | ... 843,110 | 0 [ 19,305 0 0]...0914 |... 3.983 |MON... 01/13/2016. | 01/26/2036.
74932H AC 4 |RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE.......cccouvirmrvmerierinirnerveninnns | cevvee oo [ e | v M| e 1,738,294 | ... 98.506 | ..............1,945,832 | ............. 1,975,334 | ..o 1,858,647 84,918 0 0...1.174 |...... 5.424 | MON... 12/18/2013. | 07/26/2033.
749577  AJ 1 |RFMSI 2006-S9 A9 0 INV 9/25/2036............ccvrermrrercrereerereniereneeseeeeiseneeens | s 6] ... 6FE 464,136 | ..... 13.000 0. 9,579 239 0 0 5,249.477 | MON... 08/20/2008. | 09/25/2036.
74958W  AC 0 | RFMSI 2007-SA1 2A2 SEQ CSTR 5.6208 02/37.........covvveerrvenenriseneineneinnnns | everee | oo | everiiiines | o M| s 576,385 | ... 81.093 | oo 872,131 | 1,075,464 | ..oovvvennne 411,145 | ) 0 96,715 0 0 ...30.838 | MON... 11/13/2008. | 02/25/2037.
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751158 AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36..........cccovverimverarrrnnnirinniisnniins | covei | o [ eevcvennens | o TEMY 10002, 773,347 {78500 | .............2,684,578 | ........... 3,419,845 31,902 0 0. 4842 |.... 6.825 [MON...| ... 13,799 | ....... 138,880 | 02/11/2016. | 07/25/2036.
75115C AP 2 | RALI 2006-QS9 1A14 |0 INV 7/25/2036... 0 0 0 0|..4544 ... 0.000 |MON... 184,896 | 02/01/2008. | 07/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036 .500 | ............16,486,375 | ............19,983,485 | .........15,729,059 | ........cccccceeicn0 | s 531,761 0 0[...1056 |... 4.712 |MON...| .o 4,104 | e, 149,952 | 02/11/2016. | 05/25/2036.
75156W  AD 5 | RAMP 2006-RS4 A4 SEQ SNR FLT 07/25/2036............ccoovervevererrecrrmenirinnes [ everee | oo [ | IFM | 4,242,188 | .. 92.973 e 126,210 0 0...0864 ... 3.295 |MON... | ..ccooceeeenn.840 | e, 38,368 | 09/18/2014. | 07/25/2036.
75970  AD 8 |RAMC 2007-1 AF1 SEQ 5.742 4/25/37........ovvovveinricniisciiesiscrnsninsicsniiens [ eoveee | oo | evniesene | e TFM | 02,443,889 | ... 48.550 ..2,443914 | .. 1,153,104 1,154,231 | ... 112,650 | oo 0]...5.742 |...... 6.079 |MON...| ........11,694 | ....... 138,972 | 03/14/2007. | 04/25/2037.
75970N  BE 6 | RAMC 2005-3 AF4 SEQ 5.14 11/25/35..........coooevveernrnineieniisenerrenenieneninnnes [ eeeiee | oo | eovereeinne | e IFM | 114,999,950 | ... 97.000 | ..............4,850,000 | ............. 5,000,000 | ....cccoo..: 4,850,000 0 0 0[...5.140 | ... 5195 [MON... | .....21,417 | ... 257,000 |09/09/2005. | 11/25/2035.
759950 FX 1 |RAMC 2005-4 A3 SEQ STP 2/25/36 ..100.500 | .....cc0e.....327,696 | ... 326,066 320,429 699 0 0...5565 ... 4177 |MON... 05/10/2007. | 02/25/2036.
760985 GQ 8 |RAMP 2002-RS1 Al5 NAS 5.91* 01/25/32.... . . ...102.625 LA1T112 0 0 0]...5846 |.. 5.917 | MON... 01/11/2002. | 01/25/2032.
760985 RN 3 |RAMP 2003-RZ1 Al5 SEQ SNR 5.52 01/25/33...........ccvverrreererieceiieceiiieseiis ...102.231 4212513 | 0 [ (37,713) 0 0[....6.020 |...... 4.985 |MON... 01/10/2014. | 01/25/2033.
760985 XK 2 |RAMP 2003-RS6 A5 SEQ 5.42 7/25/33..........coovviemviirriiinniisnniisnsiissniisnnis | wvnens [ oo | conviinnee | o IFM 00001,068,393 . 94.250 ...990,434 (8,241) 0 0[...5920 |... 5.768 | MON... 07/18/2003. | 07/25/2033.
76110V QL 5 |RFMS22004-HS2 Al6 NAS 5.17 6/25/34 100.318 .15,117 1,078 0 0 ...12.428 |MON... 06/22/2004. | 06/25/2034.
76110V RX 8 |RFMS22005-HS1 Al4 SEQ STP 9/25/35..........cvviviriiniicciieeiiciiniicssisniinnns | conies | oo | cevivennene |l IEM ] 004,998,259 | 67.708 1,680,226 | ..o | 170,443 0 0 ....29.868 | MON... 09/13/2005. | 09/25/2035.
761118 BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035..........cccoomuvervnmvivaneianniiinnies | wovenee | v | cervivinn | e IFM 003,906,531 | .. 87.000 | .............4,097,999 | .........4,710,344 | ... 3,916,962 86,764 0 0...3.408 |.... 6.041 |MON... 12/03/2015. | 07/25/2035.
761118 DV 7 |RALI2005-QS12 A8 PAC SSNR FLT 8/25/2035..........ccocoovrvemervereneirieneirseniiins | oveeee | v | cervvreenn | e IFM ] 21,465,696 | ..... 72.574 32,653 0 0]...0934 |.. 3.869 |MON... 02/29/2008. | 08/25/2035.
761118 KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35.........cevvvmrverierineeiseiseisensiseseseesssnins [ ovnees | oo | convereniine | ced TEM | cii0...240,233 | ..o 88.428 5,986 1 0]....6.000 |... 7.168 | MON... 02/08/2008. | 10/25/2035.
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36............ocvvvverrmrerirrernreernenisseeesscessnnes | oveeee | v | cerevereenne | e IFM ] iici....556,576 | ... 82.250 . 2,466 0 0....5500 ... 7.899 |MON... 02/13/2006. | 02/25/2036.
76111X  TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035..........ccconvvenvrrnmeinerrmrerenensrssennns | vevves | oo | eervvnroneee | e IFM | i 458,577 | ... 98.657 | ..coevvierrnnn 461,903 | i 468,190 | ....cocovnnnes 459,691 1,773 0 0....3.065 .. 4.390 |MON... 12/22/2016. | 03/25/2035.
76112B HY 9 |RAMP 2005-RS1 Al6 NAS 4.713 1/25/35.... 101012 | 207,871 | 205,788 205,415 61 0 0..4713 .. 4.790 |MON... 04/20/2011. | 01/25/2035.
76112B JS 0 |RAAC 2005-RP1 M3 MEZ SEQ FLT 07/25/2037 ...100.830 1,978,392 | o0 | i 11,678 0 0]....3.306 |...... 3.212 |MON... 09/26/2014. | 07/25/2037.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035........ccccuvvverermrirerreninnncsiinens | cevvee | oo | verivernnne | 2l IFM I nil0.3,652,663 ... 91.100 .3,651,794 31,189 0 0]....3.100 |...... 5.098 | MON... 07/05/2016. | 05/18/2035.
81378E  AA 1 |SABR 2007-BR4 A2A SEQ FLT 05/25/2037..........ccoovumvvemmrremnnrsenieseneirsnnnnns | cevve | o [ eerivennens | o TEM 1100000002.1,099,102 | ... 60.924 | ............1,042,319 | ... 1,710,850 | ... 1,071,386 0| s 45,573 0 0]....0.846 |.... 4.575 |MON... 11/18/2014. | 05/25/2037.
81441N  AC 0 | SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036. 101.250 .8,550,491 .0 ....(16,266) 0 0]....6.310 |..... 6.012 | MON... 01/09/2014. | 10/25/2036.
83611M  HM 3 | SVHE 2005-B M2 MEZ STP 5/25/2035...........cccooovumveiameinneirsneirsneissneissnens | ovenes | v | cervvvennne | e TFM ] ....802,120 | ... 91.000 ....384,707 .0 ...150,194 0 0 ....66.465 |MON... | .c.ccevvenee 7617 | e 92,576 | 03/27/2008. | 05/25/2035.
83612T AR 3 | SVHE 2007-OPT1 X 10 CSTR 6/25/2037..........ccoommvremrrreienrisenrnenvisenisenins | cervv | o [ eevereeneB | i BFE | . 947,621 | ... 0.210 0 155,765 .0 ...(20,269) 0 0 ...10.316 |MON... | .coovvrvrene 743 | ... 40,443 | 10/04/2007. | 06/25/2037.
85172G AB 3 | SLFMT 2013-2A M1 MEZ 3.52 12/25/2065.............ccoovvemnmviinnniianriisnniisnniiinnns | wovenee | oo | convivenene | e TFM ] 000000000.3,371,207 | 98.190 | .............3,436,650 | ............ 3,500,000 | .....ccco.... 3,444,638 .0 0 0...3.520 |.... 4132 (MON... | .......... 10,267 | ........ 123,200 | 07/03/2013. | 12/25/2065.
863579 C3 0 | SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035...........cccooververariernerrencrrnenis | oveeee [ v | cerrvrenne | e TFM 001.2,121,080 | ... 84750 | ............2,087,648 | .............2,463,302 | ........... 2,097,498 .0 0 0...3264 |...... 5.278 |MON... 02/10/2016. | 11/25/2035.
863579 UL 0 | SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35.... v e [ [ | el IFM 2,236,048 81.000 2,139,910 0 0]....3.090 |...... 5.289 |MON... 02/16/2016. | 07/25/2035.
863579 UU 0 | SARM 2005-15 4A1 PT SSNR FLT 07/25/2035..........ccoovvimrririrriinniinniiisnienns 0 0]....3.142 |...... 4.359 |MON... 01/15/2016. | 07/25/2035.
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35 0 0]....0.884 |.... 4.396 |MON...| . 08/27/2008. | 08/25/2035.
863579 XR 4 | SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35..........ccocvemirriirriiinriinciinnnes ....665,771 0 0 ...11.257 |MON... 08/26/2008. | 09/25/2035.
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035 1,552,088 0 0....3.062 |.... 4.623 |MON... 02/04/2016. | 10/25/2035.
863587 AE 1 | SAIL 2006-3 A5 SEQ FLT 06/25/2036. 0 0....0906 ... 4.405 |MON... 11/06/2015. | 06/25/2036.
86358R DX 2 | SASC 2001-SB1 A5 SEQ 3.375 8/25/31 0 0...3.375 | ...... 5.832 |MON... 02/07/2013. | 08/25/2031.
86359A MG 5 |SASC 2003-AL1T APO 4/25/31.........cooorvrerrriererienerinneiisesiessnsissnsisnssinsnsins | ceeee | o [evveveenens | e TEM | ii0000..239,384 {.....94.089 | oo 319,787 | 10 339,875 | oii285,466 | o0 [ 13,617 0 0 [....0.000 |...... 4.831 [MON... 02/05/2003. | 04/25/2031.
86359A WT 6 | SASC 2003-AL2 APO 0.00 01/25/2031 8,372 0 0]....0.000 |...... 4.451 |MON... | .. 05/20/2003. | 01/25/2031.
863619 AB 8 | SASC 2007-OSI A2 SEQ FLT 06/25/2037..........cooommveeererenerreceerennersneerennnes | oveeee | oo | cervvvennn | e TEM | i 487,721 [1...98.021 | ....cee..e505,890 | oo 516,107 | 512,844 | 0 | 14,068 0 0...0846 |... 2.871 [MON...|. 03/06/2013. | 06/25/2037.
881561 GQ 1 | TMTS 2004-15AL A1 SEQ SNR 5.6654 07/34 9,237 0 0]...4.686 |.. 4.977 |MON... | .ccoo.uce. 23,723 | ... 334,978 | 09/30/2014. | 07/25/2034.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38... .0 92,449 0 0...0956 ... 7.362 [MON... | . ..14,158 | 03/04/2016. | 01/25/2038.
929227 7TA 8 | WAMU 2003-S6 2A5 10 INV 7/25/2018....... .0 (3,935) 0 0 ..381.910 [ MON... 26,191 | 12/01/2007. | 07/25/2018.
92922F 3N 6 | WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35. .0 27,579 0 0[...2.752 |...... 4.577 |MON... 42,864 | 12/16/2016. | 10/25/2035.
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46... .0 20,798 0 0....1.611 |...... 5.710 |MON... 17,333 | 04/30/2008. | 01/25/2046.
929906 AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37........c.covrvmirieriiiiirinsireriens .0 65,894 0 0]...2.764 |...... 5.652 | MON... 112,325 | 02/17/2016. | 05/25/2037.
933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36 . R 1,392,868 .0 26,243 0 0..2.508 |.. 4.868 |MON... 31,254 | 02/23/2016. | 11/25/2036.
93364F AC 5 | WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37.........ccovovvvirnrnricnnivciinnienns | cvviee | oo | eeviveiinene | w0l IFM ] 00003,385,383 ....81.844 | ...l.3,416,979 | ............ 4,175,001 | ............. 3,331,118 | o) 0 35,326 0 0....2.600 |...... 4.878 |MON... 86,367 | 01/29/2016. | 07/25/2037.
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939336 6E 8 | WMALT 2005-4 CB10 10 INV 6/25/2035.... ..309,890 |..... 12.984 0 0 0 0 0. 4.344 19,999.000 | MON... 03/05/2008. | 06/25/2035.
93934F LV 2 |WMALT 2006-2 1A5 10 INV 3/25/2036.. ..695,109 |..... 13.500 0 0 0 0 0]...4.544 MON... 01/23/2008. | 03/25/2036.
93934N AR 6 | WMALT 2006-5 2CB2 SEQ FLT 07/25/2036...... ceeverenennies [ s B [ . ..376,186 |..... 51.285 | oo 244,212 | 476,185 198,327 992 0 0 .. 1.356 MON... 04/23/2008. | 07/25/2036.
949836 AA 6 |WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36......ccorerurrenmrrsemiensssesssnssnsnnes | wonenes e | e TFM]| s 1,165,697 |..... 97.889 1,167,126 | oo 957,364 34,071 0 0 3.031 MON... 03/30/20086. | 03/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities .. [OOSR [PURR 456,450,398 XXX ..455,211,660 514,678,895 | ......... 408,896,602 | ............363,024 | ....... 9,802,251 | ........ 626,674 | ..ooovrrrnnnnnd 0 XXX XXX | ... 1,184,788 |....18,803,176 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05955T  AA 8 |BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51........cccoovvviiiiniinricsiiciienis | e e | 1FE ..2,915,979 |...101.050 ..2,938,791 2,908,254 7,159 0 0. 5.722 MON... 04/01/2010. | 02/24/2051.
05955T AC 4 |BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49 i e | 1FE]| .. ..1,037,959 |...101.370 | .... ..1,083,630 1,068,985 8,875 0 0. 5.781 MON... 05/26/2010. | 12/24/2049.
05955U AA 5 | BALL 2010-UB3 A4A1 SEQ SSNR CSTR 6/15/49........ccomvrvrerreriinrineeieriniines | crves [P ISP IOV 1FE| oo 1,305,512 |..... 99.610 | wovvvvrenne 1,374,839 | .o 1,380,222 | .o 1,372,336 | o0 [ e 18,635 0 0. 5.544 MON... 02/17/2010. | 06/15/2049.
07387M  AH 2 | BSCMS 2006-PW11 AJ MEZ 5.5575 03/11/2039........cocvevvmrvrerinrimnineriveninens [ eovveis | [ eoverivenins | e 1FM ..2,229,000 |..... 98.460 | ..............2,264,580 | ..... .2,300,000 7,334 0 0. 5.436 MON... 05/04/2016. | 03/11/2039.
12621R  AA 2 [COMM 2010-RR1 GEA SEQ SSNR CSTR 12/11/49. [ N [T 1FE ..2,834,367 |...100.133 | ..............2,664,819 | ..... 2,661,280 | ............2,659,741 | ..o l0 | e (20,394) 0 0. 5.543 MON... 03/30/2011. | 12/11/2049.
12643K  AQ 6 |CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39......curumririicrreriseireessnsinens [ s [P PPN IOV 1FE ..2,415473 |...101.380 2,450,894 | ...........2,461,703 | ..cocoovviviicenn0 | i 15,041 0 0 ... 5.935 MON... 11/19/2014. | 09/15/2039.
19624H AA 6 |COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050 I [ ] . ..1,304,251 |..... 99.574 1,304,254 0 0 0 ... 2.543 MON... 10/23/2014. | 04/20/2050.
23305M AA 3 |DBCCR 2014-ARCP A SEQ SSNR 4.2382 01/34........c.oovevereerinereinneiiseinens | e | e | el TEM 5,149,992 |...103.710 | .............5,185,477 | ...ccccoens 5,000,000 | .....c......5,110,403 | .o | e (14,067) 0 0. 4.238 MON... 01/24/2014. | 01/10/2034.
302888 AE 5 |FREMF 2015-K721 B MEZ 3.6806 11/25/2047...........cocvorvvemmrvnnivervnniiverrenns | eviee | oo | verivernnne |l IFM ] 03,141,875 | 97.750 | ..ccove....3,421,250 | ... .3,500,000 | ..oorreern 3,184,759 | oo | s 41,564 0 (U 3.565 MON... 05/25/2016. | 11/25/2047.
30288L AN 3 | FREMF 2016-K53 B MEZ 4.1557 03/25/2049.... I [ N | e IFM 2,928,750 96.500 | ..............2,895,000 | ..... .3,000,000 2,808 0 (U 4.019 MON... 06/16/2016. | 03/25/2049.
302900 AL 3 |FREMF 2012-K22 C MEZ 3.8108 08/25/2045 FESTTRTORPORTORN IOV e |l IEM 997,813 97.282 53 0 0. 3.686 MON... 07/25/2016. | 08/25/2045.
30295M AS 1 |FREMF 2016-K723 B MEZ 3.582 11/25/2023..... . vevonee o e [ IFMY 702,110 92.191 745 0 0]...3.582 MON... 11/03/2016. | 11/25/2023.
357081 AE 8 | FREMF 2015-K720 B MEZ SEQ 3.3894 07/2022 SOOI PO e | IEM 893,125 96.960 | .................969,600 | .............1,000,000 | ....cocc00oeee. 906,182 | vrorirrvirnnrcnnc0 [ oo 13,057 0 0. 3.389 MON... 01/15/2016. | 07/25/2022.
36828Q QH 2 | GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045..........covvvirrirriiecrisceiisniins | s | e |l IFM 6,468,692 96.160 6,809,000 | ............6,631,318 | ccevorvviiriincnn0 | i 162,626 0 0 ... 5.447 MON... 06/03/2016. | 11/10/2045.
46630J AE 9 | JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049.........c.ccvvvmerimrenierreinerirneinens | woreees ] revernennnn 983,438 | ... 99.700 | ... 1,000,000 | .. 984,442 | . 1,005 0 0. 5.464 MON... 09/27/2016. | 01/15/2049.
46631B  AJ 4 |JPMCC 2007-LD11 AM MEZ 5.7428 06/49.... et [ s e |l IEM 1,507,031 {...100.840 | .............. 1,512,600 | ....ccevveeee 1,500,000 | ....covveeee 1,504,863 | ...ccoovvvirrirne 0 (2,168) 0 0. 5.753 MON... 05/18/2016. | 06/15/2049.
61764R  BJ 6 | MSBAM 2015-C20 B MEZ SEQ 4.16 02/15/48. [ESSTIRRRRRROIOR IO ] ...5,133,859 |...101.900 ..5,095,000 | ..... .5,000,000 0 0. 4.160 MON... 02/17/2015. | 02/15/2048.
749289 AZ 7 |RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51......cooeverrireriseirerierineins | e [P ISR IOV 1FE ..2,176,533 |...100.529 ..2,288,163 | ..... 2,276,113 0 0. 5.969 MON... 02/08/2010. | 02/16/2051.
74928H AU 0 |RBSCF 2010-RR3 MSCB SUB SSUP CSTR 06/49..........ccovevemvenirerimnnnninnne | eevene | [ everirerens | vevens 1FE 11,967,434 |...101.206 ....11,796,626 ...11,656,000 0 0. 5.902 MON... 06/03/2011. | 06/16/2049.
74930A  AA 5 |RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49... | e B - . ..4,239,854 |...100.801 | ... 3,870,987 3,840,230 | .. ...3,855,225 0 0. 6.095 MON... 06/06/2011. | 12/16/2049.
74930A  AG 2 |RBSCF 2010-RR4 CMLB SUB SSUP CSTR 12/49..........oocvvmviniivciinrircrsnians | e e |l IFE | 6,274,688 |...100.907 | .............. 6,054,427 | ... 6,000,000 | ............. 6,020,566 0 0 ... 6.095 MON... 06/02/2011. | 12/16/2049.
84861C  AA 3 | SPMF 2014-4A A1 ABS SNR 3.5014 01/20/45 v | s o] ..1,896,502 |..... 97.177 ..1,846,357 1,900,000 0 0 . 3.501 MON... 5,544 166,527 | 11/21/2014.| 01/20/2045.
86212V  AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046..........coooonvreieirrrinerinrineeeeiseeans | cevenns IO IS . ..1,993,170 |..... 95.313 ..1,900,748 1,994,227 0 0. 3.960 MON... 2,413 | ..........13,601 | 10/12/2016. | 10/20/2046.
92935V AE 8 |WFRBS 2011-C3 A3 SEQ 3.998 03/15/44.......cccoviimivinirirniniiisninciissiscnisenins | coveens [ [ . ..7,135,247 |...103.007 7,290,640 7,077,811 0 0 3.998 MON... | .........23,581 | ....... 283,003 | 10/31/2014. | 03/15/2044.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . 77,632,654 XXX ...17,445,728 ..77,377,270 0 0 XXX XXX | s 319,380 | ..... 3,533,541 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00084G AL 7 |ACASC 2014-2A A2 CLO SSNR 3.634 01/15/27.......coovvurrererrnrinerirerinenienins | s ..1,999,544 |...100.000 2,000,000 0 0 3634 (... 3.654 | JAJO.. .72,680 | 11/06/2014.| 01/15/2027.
00084Q AA 9 |ACASC 2013-1A A1 CLO FLT 04/20/25 JOOR I B - . ...1,500,000 1,500,000 0 0 ... 2.061 |...... 2.067 | JAJO.. ceern. 26,648 | 02/27/2013. | 04/20/2025.
00084Q AE 1 |ACASC 2013-1A B2 CLO 3.36 04/20/25 creverereeenenen [ s e [l IFE | 993,600 1,000,000 0 (U 3.360 |...... 3479 |JAJO.. | ...........6,627 | .......... 33,600 |02/27/2013. | 04/20/2025.
00100F AC 9 |ACIS 2014-3A A1F CLO 3.7 02/01/2026 ...1,990,000 |...100.625 | ..............2,012,500 | ..... .2,000,000 0 0. 3.700 |...... 3.809 | FMAN. .74,000 | 01/16/2014. | 02/01/2026.
00102D AC 2 |ACIS 2014-5A A2 CLO SSNR 3.5346 11/01/26. I I e ...2,000,000 |...100.130 .2,000,000 0 0. 3.535 |..... 3.550 | FMAN. 10/09/2014. | 11/01/2026.
001406 AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40.........oeverermerirmerrreriierssnisernens | voreees o] ..1,129,762 |..... 99.250 . 1,129,762 0 (U 4213 |...... 4.250 |MON... 02/13/2015. | 02/15/2040.
001752 AA 2 |AMMC CLO 2012-10A E FLT 04/11/22 I 4,167,009 |...100.250 4,421,025 | . 4,410,000 ceen.(882,068) 0 0]...8322 |...20.291 [JAJO.. 02/06/2012. | 04/11/2022.
001752 AC 8 | AMMC CLO 2012-10A F FLT 4/11/22......ccovvvurriririerirereneeiseiserisesiseseseessnins | verenes ] ..2,157,960 |..... 98.500 2,413,250 | ..... 2,450,000 | ..oooreer 1,788,549 | e l0 | (454,600) 0 0. 8.322 |...22.183 | JAJO.. 02/06/2012. | 04/11/2022.
00175L  AD 4 | AMMC CLO 2014-14A B1L MEZ FLT Q7/27/26.........ovcoosereeremerneeneeeseiseeienes | woneees ...1,416,000 |..... 96.000 ..1,440,000 1,500,000 5,765 0 (I 4432 |.... 5.500 |JAJO.. 06/12/2014. | 07/27/2026.
00176C AJ 0 |AMMC CLO 2013-12A D2 5.95 05/10/25, . . . ..3,219,315 {...100.250 | ... 3,278,175 | ..... .3,270,000 3,807 0 0 5.950 |...... 6.288 |FMAN. | .......... o 04/10/2013. | 05/10/2025.
00176E  AA 5 |AMMC CLO 2013-12A E FLT 05/10/2025 SOOI DO . 1,106,250 |..... 91.000 | .ovvrrrnnne 1,137,500 | ..oooovvvenee 1,250,000 | ........... 1,160,150 | ccovvvrirrriernnn0 [ 17,178 0 0. 5.882 |..... 7.270 |FMAN. | ..ccooneee 10,621 | covvvenee 71,160 | 06/25/2013. | 05/10/2025.
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00176J  AA 4 |AMMC CLO 2015-16A A1 FLT 04/14/27 . ...100.063 | ..............7,309,566 | ..... 7,305,000 . (804) 0 0 2.381 | ... 1.781 [JAJO.. 04/10/2015. | 04/14/2027.
00176J AB 2 |AMMC CLO 2015-16A AF SSNR 3.04 04/14/27 ..465,000 |..... 99.625 465,000 ..465,010 (3) 0 0. 3.040 JAJO.. 04/10/2015. | 04/14/2027.
00176J AC 0 |AMMC CLO 2015-16A AX FLT 04/14/27 ...100.063 (6) 0 0 2.231 JAJO.. 04/10/2015. | 04/14/2027.
00176J AD 8 |AMMC CLO 2015-16A B1 MEZ FLT 04/14/27..........ovvverirerrererreceivenerrenens ...100.250 (124) 0 0 ... 3.081 JAJO.. 04/10/2015. | 04/14/2027.
00176J AE 6 | AMMC CLO 2015-16A BF MEZ FLT 04/14/27 ...100.250 (0) 0 0 3.922 JAJO.. 04/10/2015. | 04/14/2027.
00176J  AF 3 |AMMC CLO 2015-16A C MEZ FLT 04/14/27 ...100.250 464 0 0 3.981 JAJO.. 04/10/2015. | 04/14/2027.
00176  AG 1 |AMMC CLO 2015-16A D MEZ FLT 04/14/27.........oocovvvinnivcririnriinicnnicciinnns [ | e | evrieveine | e TAM | 434,925 | L 96.500 1,570 0 0. 4.631 JAJO.. .19,725 | 04/10/2015. | 04/14/2027.
00176K  AA 1 |AMMC CLO 2015-16A E MEZ FLT 04/14/27..........cccovvimnrrinnrnnciiinniiinniiinnnns | covvi | o [ eevvennies | e TAM | 0. 376,650 ... 88.000 | ................356,400 | ... ....405,000 2,516 0 0. 6.481 JAJO.. .25,370 | 04/10/2015. | 04/14/2027.
00179J) AB 9 |AMSR 2016-SFR1 B ABS MEZ FLT 11/17/2033... ..100.092 | ..............4,003,666 | ..... 14,000,000 30 0 0 2.436 MON... .15,908 | 10/07/2016. | 11/17/2033.
00179 AC 7 |AMSR 2016-SFR1 C ABS MEZ FLT 11/17/2033... ...100.250 .2,000,000 15 0 0]....2.986 MON... 10/07/2016. | 11/17/2033.
00190Y AG 0 |ARES 2013-2A C CLO FLT 07/28/2025 ...100.300 | ..............2,006,000 | ..... 2,000,000 | ......c....1,937,656 | ...coovvrvcriiran0 | o 11,031 0 0 | 3.640 JAJO.. 06/28/2013. | 07/28/2025.
00213R  AA 1 |ARLFR 2012-1A A1 ABS FLT 12/15/2042........ooconsvermvrmmrrnerrerineenneirsersnsnenes | evvene | oo [ eovneinnnes | e TFE | cii0 1,428,882 | ... 98.547 0 0 0. 2.454 MON... 12/06/2012. | 12/15/2042.
00213R  AB 9 |ARLFR 2012-1A A2 ABS SNR SEQ 3.81 12/42 . . 101.170 ....900,000 131 0 0. 3.810 MON... 12/20/2016. | 12/15/2042.
00214M  AA 1 |ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044...........cooovervemerrerarirenerrseniiies | eoveeee | v | cereiveenns [ e 1FE| 2,508,511 |..... 95.934 | ............. 2,479,630 | ...cooccoveee 2,584,725 9,949 0 0 ... 2.920 MON... 06/23/2016. | 06/15/2044.
00936C AE 2 | AIRLE 2006-2A B CLO MEZ FLT 12/20/2020...........cccomuvvermenrimenrimsnrinseeennens | evvree | oo | vveevrnes | cevene 1FE 957,188 |..... 97.800 1,000,000 20,266 0 0. 1.631 JAJO.. 01/06/2016. | 12/20/2020.
01448Q AA 8 |ALESC 4A A1 CDO SSNR FLT 07/30/2034............cooovveerrireneeenerrenneeieneninenes | eveeee | v | covevireenne | cevens 1FE ...1,040,751 | ..... 86.000 1,225,765 6,337 0 0 ... 1.367 JAJO.. 09/29/2016. | 07/30/2034.
01749P AN 8 |ALLEG 2015-1A COMB CLO 07/25/2027.......... JSRVTURUTSTORUOPPTON FUVPPOO VR IPPUTRROTPRN IO 1AM ..6,820,625 |..... 94.500 | ..............6,615,000 | ..... .7,000,000 | ............6,739,924 | ......ccccovvvinnnnl0 | o, (80,701) 0 0 ... 6.500 JAJO.. 04/30/2015. | 07/25/2027.
02014P  BS 2 |ALM 2015-17A A1F CLO SEQ SSNR 3419 1/28.........cocoovvviiiriiecirinciiinniiinns | cevvi | o [ eevvinnins | e 1FE| .. ...2,000,000 |..... 98.904 | ... .1,978,080 | ... .2,000,000 0 0 0. 3.419 JAJO.. 12/22/2015. | 01/15/2028.
02665U AA 3 | AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36..........ccvverrericreeeneireneeenniins [ coviee | oo | evereirens | e 1FE| 1,467,706 |...102.753 | ............. 1,484,904 | .........ccce. 1,445,126 (2,444) 0 0 | 3.786 MON... 12/18/2014. | 10/17/2036.
02665X  AA 7 |AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36.........cocoveverrivrrinriveiinnireniinns | vevree oo | ereviivens [ e 1FE .14,016,409 |...102.680 ....14,255,105 ...13,883,039 | ...........13,999,085 | .....ccccouiverirec0 [ i (18,507) 0 0. 3.678 MON... 01/22/2016. | 12/17/2036.
02665X AB 5 | AH4R 2014-SFR3 B ABS MEZ 4.201 12/17/36 ...1,399,954 |...102.010 1,428,140 1,400,000 0 0 (U 4.201 MON... 11/20/2014. | 12/17/2036.
02665X AC 3 |AH4R 2014-SFR3 C ABS MEZ 4.596 12/17/36.... ..2,399,850 |...102.779 ..2,466,706 | ..... .2,400,000 (561) 0 0. 4.596 MON... 11/20/2014. | 12/17/2036.
02666A AA 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45.. 4,363,527 |...100.649 .4,392,043 4,363,704 (507) 0 0]....3.467 MON... 02/26/2015. | 04/17/2052.
02666A AB 4 |AH4R 2015-SFR1 B ABS MEZ SEQ 3.813 04/45.. ...1,049,952 |...100.170 1,050,000 (147) 0 0 . 3.813 MON... 02/26/2015. | 04/17/2052.
02666A AC 2 |AH4R 2015-SFR1 C ABS MEZ SEQ 4.11 04/45 749,966 |...101.500 ....750,000 (112) 0 0. 4.110 MON... 02/26/2015. | 04/17/2052.
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24 . ...2,346,953 | ..... 88.000 | ... ..2,085,319 | ..... 12,346,953 | .. ...2,346,953 0 0 0. 8.000 MON... 12/10/2014. | 12/20/2024.
03329K AC 7 |ANCHC 2016-8A A2 CLO SSNR 2.88 07/28/28..........coccovurverimiircririiniiseiiens 2,000,000 |..... 97.750 | wovvveene 1,955,000 | ...oooovvvenee 2,000,000 | ...ccoonnee. 2,000,082 82 0 0. 2.880 JAJO.. 06/22/2016. | 07/28/2028.
03329P AQ 5 |ANCHC 2014-3A A2BR CLO MEZ 3.23 04/28/26.. ...1,500,000 |...100.027 ..1,500,407 1,500,000 0 0 0 | 3.230 JAJO.. 10/06/2016. | 04/28/2026.
03763K AB 2 |AASET 2014-1 A ABS SNR 5.125 12/15/2029 ..2,538,462 |..... 99.500 2,538,462 0 0 0. 5.125 MON... 11/21/2014. | 12/15/2029.
03765X AD 8 |APID 2015-22A A2B CLO MEZ 10/20/2027........ . 500,000 |...101.220 39 0 0 . 4.040 JAJO.. 09/16/2015. | 10/20/2027.
03765Y AJ 3 |APID 2015-23A A2B CLO MEZ SEQ 4.059 1/27.........cvvveirriierriericrerenniinns ...1,690,000 |...101.250 | ... . . ...1,690,186 186 0 (U 4.059 JAJO.. 12/03/2015. | 01/14/2027.
038779  AA 2 | ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45 2,475,000 |..... 99.136 | .oovvvrnnne 2,453,604 | .............. 2,475,000 | ....c........ 2,474,980 | oo 0 (6) 0 0 .. 4.969 JAJO.. 11/06/2015. | 10/30/2045.
04015U AC 2 |ARES 2015-38A B2 CLO MEZ SEQ 3.84 01/27.... ...2,000,000 |...100.820 .2,016,400 | ..... .2,000,000 0 0 | 3.840 JAJO.. 11/19/2015. | 01/20/2027.
05364C AS 1 |AVERY 2015-7A A2 CLO SSNR 3.22 01/15/28 ...2,495,750 |...100.680 .2,517,000 | ..... .2,500,000 0 0 3.220 JAJO.. 11/16/2015. | 01/15/2028.
05605G  AA 0 |B2R 2015-2 A ABS SEQ SSNR 3.336 11/48 ...4,851,452 |...100.937 .4,896,963 4,851,486 0 0. 3.336 MON... 11/10/2015. | 11/15/2048.
05605G  AJ 1 |B2R2015-2 B ABS SEQ MEZ 4.867 11/2048 4,119,932 |...102.684 .4,107,342 14,000,000 0 0|...4.867 MON... 11/10/2015. | 11/15/2048.
05617L  AC 1 |BABSN 2012-1A B CLO FLT 04/15/2022 ..1,228,125 |...100.437 .1,250,000 0 (U 3.380 JAJO.. 04/15/2013. | 04/15/2022.
05741R AE 3 |BAKR 2006-1A C CLO MEZ FLT 10/15/2019.. ..1,445625 | ..... 99.370 0 (U 1.610 JAJO.. 01/13/2016. | 10/15/2019.
08179X  AC 9 |BSP 2013-IIA A2A CLO FLT 07/15/2024.... 900,000 |...100.004 ...900,000 | .. 0 0. 2.730 JAJO.. 05/06/2013. | 07/15/2024.
08180F  AQ 4 |BSP 2014-IVA A2R CLO MEZ FLT 01/20/2029...........ccocmvvmimriirriisriiiinicniens 1,050,000 {...100.000 | ..............1,050,000 | .............. 1,050,000 | ..cccoovvnnee 1,049,979 | oo 0 (21) 0 0. 3.001 JAJO.. 12/09/2016. | 01/20/2029.
08180X AL 6 |BSP 2015-8A A1C CLO SEQ SSNR 3.234 01/28 ...2,000,000 |...100.198 | ..............2,003,968 | ..... .2,000,000 ...2,007,265 .0 6,196 0 0 3234 JAJO.. 10/29/2015. | 01/20/2028.
09774X BF 8 |BCM 1999-B A5 SEQ 7.44 12/15/2029 994,142 | ..... 55.758 ...994,142 .0 2,327 0 0 ... 7.440 MON... 08/26/1999. | 12/15/2029.
107265 AE 0 | BRENT 2006-1A B CLO MEZ FLT 02/01/2022...........covveeireeaceeenerieneiiieneins ..2,878,125 | ..... 95.895 3,000,000 .0 24,194 0 (I 1.706 FMAN. 112,087 | 09/19/2016. | 02/01/2022.
12479L  AA 8 | CAI2012-1A A ABS 3.47 10/25/2027 1,723,260 |..... 97.410 1,750,000 .0 4,074 0 0 ... 3.470 MON... 40,578 | 06/24/2016. | 10/25/2027.
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12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028..........ovveereereenreesnrcenrinresnecesniennsesnsennees | wvieene | Cl v | e IFE | oc...2,856,899 | .....97.789 | .............2,841,978 | .............2,906,250 | ............. 2,864,922 8,750 0 0| 3.350 |...... 3.868 06/24/2016. | 03/27/2028.
12479R  AB 3 |CAUTO 2014-1A A ABS MEZ 3.66 10/15/2044 203 0 0]...3.660 |...... 3.698 10/10/2014. | 10/15/2044.
125507 AL 9 |CIFC 2015-4A A1B CLO SEQ SSNR 3.45 27 0 0 0]....3.450 |...... 3.465 08/14/2015. | 10/20/2027.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028 18 0 0..2.830 |...... 2.850 03/06/2013. | 03/18/2028.
125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28 ...617,436 45 0 0[....3.220 |...... 3.250 06/05/2013. | 06/18/2028.
125634  AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029............coovveremveerernemeneesanerenenrnns [ eoevee | oo | overeicnnne | e TFE | inii..6,508,139 |.....96.340 | .............6,394,776 | ..............6,637,716 | ............. 6,512,007 9,556 0 0....3.380 |...... 3.953 11/09/2016. | 10/18/2029.
12563L AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41 o] . 1,187,051 59 0 0[..4210 |.... 4.250 02/04/2016. | 02/18/2041.
14178V AB 4 |CFCAT 2013-1A B ABS 2.75 11/15/2018 OO OO e | e 1FE ....332,783 {...100.150 | .................333,132 | ...... 332,633 | ... 332,654 (61) 0 0[...2.750 |...... 2.751 05/28/2013. | 11/15/2018.
143090 AE 0 |CARL 2007-10A C CLO MEZ SEQ FLT 04/19/22 . B [P ISR IOV 1FE ,116,664 |..... 97.460 | .............1,168,545 | ............ 1,199,000 | ...cccvveeee 1,151,842 28,792 0 0]....1.528 |...... 3.536 10/22/2015. | 04/19/2022.
14312) AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28.. ..100.822 | ..............6,553,420 | ..............6,500,000 | ............. 6,500,000 0 0 0...3.338 | ... 3.312 12/11/2015. | 01/20/2028.
14312) AN 2 |CGMS 2015-5A A2B CLO MEZ SEQ 4.208 01/28.. ...102.164 5,795 0 0[..4.208 ... 4.185 12/11/2015. | 01/20/2028.
14575H  AA 6 | CAUTO 2016-1A A ABS SNR 4.55 02/15/2046...........cccoomervvermrrrrmnniiieneinenninns | cevve | o [evvivennns | e IFE | 4,942,314 | ... 98.315 211 0 0[..4.550 ... 4.600 03/03/2016. | 02/15/2046.
148550  AB 1 |CLAST 2016-1 A ABS SSNR 4.45 08/15/2041..........ccoovveivumrivnmeinnriinniisnniinns | cevee | o [ eevivennens | e IFE ] 02,832,083 ... 98.769 (880) 0 0|...4450 |... 4.511 08/01/2016. | 08/15/2041.
150323 AC 7 | CEDF 2014-4A AF CLO SSNR 3.491 10/23/26 100.250 0 0 0]....3491 |..... 3.506 09/17/2014. | 10/23/2026.
15032D AB 7 |CEDF 2016-6A AF CLO SSNR 2.796 10/20/28...........ccoconmrumrvvnriveivnnieriniins | ceriee | oo | verivernnne | e IFE | ciii.21,000,000 | ... 97.500 (1,721) 0 02796 |...... 2.805 10/13/2016. | 10/20/2028.
15032T AG 1 |CEDF 2013-1A B2 CLO 3.351 03/09/2025...... e ceeeennn. 1,980,000 ... 99.500 2,720 0 0[...3.351 |...... 3.523 ..67,020 |03/20/2013. | 03/09/2025.
15136W  AG 9 | CECLO 2013-20A B1 CLO MEZ FLT 01/25/2026............ccoceerrvmiricriniiririnninns o] RO ..100.510 2,325,000 0 0 0]....2.882 |.... 2.892 12/18/2013. | 01/25/2026.
15136W AJ 3 |CECLO 2013-20A B2 CLO MEZ 4.33 01/25/26 ..101.520 | ..............3,807,000 | ..............3,750,000 | ............. 3,750,000 0 0 0]...4.330 |.... 4.353 |JAJO.. | v 29,769 12/18/2013. | 01/25/2026.
15137D  AQ 8 |CECLO 2014-22A A2BR CLO MEZ 3.4 11/07/26.........ccooovvvvmmrrrvmnrrcsnnicrenions | ceveves | o [ eevivenens | e AFE .ci12.2,000,000 | ... 0 0 0....3.400 |..... 3414 [FMAN. | ......... 10,200 11/01/2016. | 11/07/2026.
15137 AC 6 |CECLO 2015-23A A2B CLO MEZ 3.9 04/17/26.. 0 0 0]....3.900 |...... 3.919 |JAJO.. 112,025 03/19/2015. | 04/17/2026.
19625G  AB 5 | CAFL 2016-1 B ABS MEZ 3.344 06/15/2048 (385) 0 0]....3.344 |...... 3.338 |MON... | ccoverrnee 6,967 05/11/2016. | 06/15/2048.
20267V 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040 28 0 0....2.730 |...... 2.750 10/13/2016. | 10/25/2040.
20369F AA 7 | COMMEF 2015-1A A CLO SSNR 5.75 11/01/2027.........oooovvveinricinniicnnrcissniiins | cevvee | o [ eeviinens | e AFE eiiinnni.3,008,550 | .....93.000 | ..............2,817,900 | ..............3,030,000 | ............. 3,020,233 | ..o 0 | 11,867 0 0[....5.750 |..... 6.129 01/28/2016. | 11/01/2027.
21050A 0 |CCOLT 2015-1 A ABS SNR 2.82 03/15/2021.... 139,940 4 0 0]...2.820 |...... 2.842 02/03/2015. | 03/15/2021.
227170  AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028............ccccouvvviumriinnciinnniisnniissniiisnnes | wovenee | G vovvicvane | IFE ] Liii1,558,686 | ... 95.493 | ...........1,611,972 | ...........1,683,333 | ............ 1,560,156 3,284 0 0]...3.080 |... 3.602 07/06/2016. | 04/18/2028.
2271170  AG 2 | CRNN 2014-2A A ABS SNR 3.27 11/18/2029 . cevvernnn 1,536,560 | ... 95.487 | ....cc....... 1,467,664 | ............1,537,037 | ..ccooooennes 1,536,665 103 0 0]....3.270 |...... 3.300 |MON... | wcovvrrrees 1,815 | oo 50,261 | 11/05/2014. | 11/18/2029.
233046 AC 5 | DNKN 2015-1A A2l ABS SNR 3.262 02/20/45.........ccocvvvvmiiririniicniincrireniens o] RO ...100.059 9,825,000 0 0 0]....3.262 |...... 3.275 |FMAN. | .......... 36,500 | ........ 320,492 |01/22/2015. | 02/20/2045.
233046 AD 3 | DNKN 2015-1A A2l ABS SNR 3.98 02/20/45 ..100.242 | .............2,462,199 | ..............2,456,250 | ............. 2,456,250 0 0 0..3.980 ... 4.000 01/22/2015. | 02/20/2045.
24824T AC 4 |DEN122016-1A A2 CLO SSNR 3.0 04/15/2028..... ...100.670 .5,000,000 0 0 0]....3.000 |...... 3.056 02/25/2016. | 04/15/2028.
26208L  AA 6 |HONK 2015-1A A2 ABS SNR 5.216 07/20/2045..............cosvvvererrviesrrissnrissnsiiins | oveens | ov | corviiienen | 000 2AM | ... 1,980,000 | ... 95.497 | .............1,890,843 | .............1,980,000 | ............. 1,980,000 0 0 0[..5216 |... 5.250 07/24/2015. | 07/20/2045.
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027 e cerreenn 2,423,098 | ... 99.200 2,423,081 (13) 0 0[....3979 |...... 4.000 06/02/2016. | 04/15/2027.
26827E  AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040............ccoovverimriniiinrinciinniens RO ..101.250 ...1,759,330 | ... 1,759,330 0 0 0]...4.947 |..... 4.998 06/15/2015. | 06/15/2040.
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39.......ccoovvmimriiririinnisecireneniens 2,249, ...100.260 | ..............2,255,850 | .............. 2,250,000 | ... 2,249,910 20 0 0[..4310 | ... 4.350 12/12/2014. | 12/15/2039.
28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025 ..102.004 | ................233,891 | ... 229,29 | ... 229,296 0 0 0]....3.700 |...... 3.717 12/05/2012. | 10/01/2025.
28108P AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025...... . e . 101111 0 0 0[..3490 |... 3.505 12/05/2012. | 10/01/2025.
28618W AA 2 |ERL 2014-1A A1 ABS SNR 2.299 04/19/2044..........cooovomireriirriieriiereireneis e ,356 | ..... 96.881 7,118 0 0[....2.299 |...... 3.788 06/02/2016. | 04/19/2044.
28618W AB 0 |ERL 2014-1A A2 ABS 3.668 04/19/2044.............ccocooverimirimennnivnnververinennsnins | evvenee oo [ eovnrivenns | e TFE | ci00000.2,267,297 | ... 96.347 9,466 0 0]...3.668 |... 3.956 07/12/2016. | 04/19/2044.
28618X AB 8 |ERL 2015-1A A2 ABS SNR 3.585 02/19/2045.............cocooommvremmmrmnneranerrnnnnns | cevens | o [ eerivennens | e IFE ] 100.2,123,344 | ... 95.837 5,931 0 0[..3585 |.. 4.322 06/30/2016. | 02/19/2045.
30256W AA 5 |FDF 2015-1A A CDO SEQ SSNR 4.40 11/12/30.... ...101.800 0 0 0|...4.400 ... 4.400 10/23/2015. | 11/12/2030.
30256W  AB 3 |FDF 2015-1A B CDO MEZ SEQ 5.00 11/12/30.. ...101.800 | ..............3,054,000 | ..............3,000,000 | ............ 3,000,000 0 0 0...5500 |... 5.500 10/23/2015. | 11/12/2030.
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042......... . e o ...100.133 3,977,232 (3,008) 0 0]...4212 |..... 4.162 11/15/2012. | 10/15/2042.
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42.......covvrvmiiirirnierirsircrienns o] cervernenn. 1,885,000 | ... 99.802 | ..............1,881,268 | ..............1,885,000 | ......o..... 1,885,000 0 0 0]...4213 | .. 4.250 02/03/2015. | 11/15/2042.
317579  AA 8 |FINS 2015-1A A CLO SEQ SSNR 5.00 07/26..........ccooorvrercrrerneriieneisseiiieneens | e e ...100.125 R 3,999,986 | ... (4) 0 0[....5.000 |...... 5.031 10/20/2015. | 07/30/2026.
34959W AC 3 |FCBSL 2013-1A B CLO MEZ FLT 01/19/2025.........ccooomrveerveeceeenniirseniinennins | e . ...100.000 | ..............3,500,000 | ..............3,500,000 | ............. 3,463,219 | oo (VI O 44,831 0 0 [...2.778 | ... 3.500 02/12/2015. | 01/19/2025.
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34960Y AE 2 |FCO 2016-7A ATF CLO SSNR 3.85 12/15/2028..........ccorvverevevrinerirernenseninnee | veveree [ oo | cevevirinens [ e 1FE ..2,000,000 |...100.000 ..2,000,000 | ..............2,000,000 | ............. 2,000,014 0 0]....3.800 |...... 3.816 | MJSD. 12/02/2016. | 12/15/2028.
36318W  AA 8 | GALXY 2013-15A A CLO FLT 04/15/2025..........ccooomrvveererimerimeneineneereneenenes. [ evvenee | oo | s | eeeees 1FE 000,000 |...100.100 ,001,000 0 0....2.130 |...... 2.136 | JAJO.. 02/13/2013. | 04/15/2025.
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028. JRSTT IPV 1FE 4,207,212 | ..... 96.720 , 0 0[..2.980 |..... 3.381 |MON... 01/02/2014. | 04/17/2028.
37954T AA 2 |GSFI2015-1 B1 ABS SNR 2.74 01/18/2030 e sssnsnens | s (O] ST 2AM ...T48,967 |..... 99.475 ...T48,991 0 0]...2.740 |...... 2.756 | MON... 01/14/2015. | 01/18/2030.
40423X  AA 0 |NZES 2016-PLS2 A ABS SNR 5.683 07/25/21..........cccovmrumivinrinninniveninniinnis | cevives oo [ i | e 2AM ..4,699,336 |..... 99.900 4,699,324 0 0]...5683 |.. 5.751 |MON... . 10/06/2016. | 07/25/2021.
41165G  AC 3 |HARV7 7A AF CLO SSNR 3.11 11/18/2026.............ovveereereeseesnrcenrennisnessnens | overe | oo | covvesniees | e IFE | c.......5,500,000 | ... 99.500 5,500,000 0 0]....3.110 |...... 3.122 |FMAN. | .......... 20431 | ........ 171,050 | 10/15/2014. | 11/18/2026.
411707 AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043............cccovvvomrivcrivirnrinnicsnicsciinns | cevies | oo | e | cni2AM | 4,701,497 | 98.542 4,702,062 0 0|..4474 ... 4.622 |MJSD. 11/15/2016. | 03/20/2043.
42982A  AG 6 |HLM 5A-2015B2 CLO MEZ 4.57 01/29/2026...... . ...101.430 ....500,000 0 0]...4.570 |... 4.596 | JAJO.. 12/18/2014. | 01/29/2026.
43132R AE 1 |HLDN 2013-1A B2 CLO MEZ 4.65 01/17/2026............cooovveoimrrerarrirririrernriieneees ...100.040 .1,000,000 0 0]...4.650 |... 4.677 | JAJO.. 12/06/2013. | 01/17/2026.
44929F  AJ 1 |ICG 2014-3A A1B CLO SSNR 3.32 01/25/2027........ccmvverrienerieiincieriniinsiis ...100.070 ..2,001,400 0 0]....3.280 |...... 3.608 [JAJO.. 12/12/2014. | 01/25/2027.
44983K  AF 1 |INGIM 2006-3A C CLO MEZ FLT 12/13/2020... . ...100.980 ,009,800 0 0]....2.129 |...... 4.625 | JAJO.. 09/23/2015. | 12/13/2020.
45780K AD 8 |INTOW 2016-1A A ABS SSNR 2.883 11/15/46..........c.cccocovmrivivinrinricccriveniinis | ceeees [ oo [ evsrienn | e TFE eiiii21,000,000 ... 96.328 . 0 0..2.883 |... 2.900 |MON... 10/25/2016. | 11/15/2046.
45780K AE 6 |INTOW 2016-1A B ABS MEZ 4.557 11/15/2046...........cocvrevevcenvrrnerrerernensenis | ceeeee oo [eorveinnns | TAM | ecccece.....400,000 | ... 96.256 385,024 0 0]...4.557 |.. 4.600 | MON... 10/25/2016. | 11/15/2046.
46615P  AE 4 |JFIN 2007-1A C CLO MEZ FLT 07/20/2021..........covvveremrerarerrnnnrrneneiseneoreneees [ cevenee | oo | eorerrinene | eee TFE | 1000000.1,022,500 | ... 97.870 | .............1,957,400 | ..............2,000,000 | ............. 1,965,785 0 0 ]....2131 |...... 4.018 | JAJO.. 12/15/2015. | 07/20/2021.
466170 AN 1 | JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23.........coocveveemrrenrremmrinreinneenniens [ overe | oo | convenerens | oo IFE | ianeon..3,045,044 | ... 99.875 | .............3,041,237 | .............3,045,044 | ........... 3,045,044 0 0[....3.070 |.... 3.082 |JAJO.. 03/24/2015. | 04/20/2023.
46617Y  AC 7 |JFIN 2015-1A B2 CLO MEZ 4.033 03/15/2026.. ..100.320 | ..............1,504,800 | ..............1,500,000 | ............. 1,500,000 0 0]...4.033 |.. 4.053 | MJSD. , 03/30/2015. | 03/15/2026.
46617Y  AJ 2 |JFIN 2015-1A A2 CLO SSNR 3.04 03/15/2026... ...100.220 2,000,000 0 0]....3.040 |...... 3.052 |MJSD. | .cccvunnee 2,702 | v 60,800 |03/30/2015. | 03/15/2026.
46618N  AG 1 |JFIN 2015-2A BF CLO MEZ SEQ 4.135 10/26..........ccoovvemimveramriveneienniiisniiins | ovenes [ v | cenvivennne | e TFE iii02,300,000 ... 99.500 | ..............2,288,500 | ..............2,300,000 | ............. 2,300,212 0 0|..4135 |.... 4.156 [JAJO.. | .cooeeeee 19,549 | ... 93,784 | 09/25/2015. | 10/19/2026.
46619X AA 1 |HENDR 2015-3A A ABS SSNR 4.08 03/17/70 100.011 2,401,281 0 0]....4.080 |...... 4.125 |MON... 11/20/2015. | 03/17/2070.
48250V AL 1 |KKR 13 B2 CLO MEZ 4.105 01/16/2028.............conuvvrermerrirmmrrisnnrinssrinsenssssnnns | evinee | oo | orverrinnns | eee TFE | 1iiii0221,650,000 | ... 98.450 0 0]...4.105 |...... 4.126 | JAJO.. 11/23/2015. | 01/16/2028.
48250W AB 1 |KKR 14 A1B CLO SSNR 3.06 07/15/2028....... cevevrnneennnneensnenn | e [ on | vereverennns | e TFE ] 102,000,000 ... 97.885 0 0]....3.020 |...... 3.030 |JAJO.. 05/31/2016. | 07/15/2028.
482739 AB 5 |KVK2013-1A B CLO FLT 04/14/2025..........cvvvviirreieriieereisseiieseeseseeisneiis . 100.100 | ..............1,501,500 | ..............1,500,000 | ............. 1,500,000 0 0]....3.231 |...... 3.244 | JAJO.. 01/18/2013. | 04/14/2025.
493268  AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29.........coomvviireriinciincriinniissniissniissnissnees | cevvie | o [ eevvennins | e 1FE ..112,830 | ... 95.316 132,772 0 0...1.192 | ... 1.226 |JAJO.. 07/02/2008. | 07/25/2029.
50543L  AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042..........ccooomervemerreiererenerirenneieenees | veeee [ v | cerevirennns | cevens 1FE ..3,922,390 |..... 97.625 .3,922,961 0 0]....4.300 |...... 4.750 |MON... 12/08/2016. | 01/15/2042.
525198 AD 5 |LABMH 2001-B A4 SEQ 5.27 9/15/18 UV (ORI RO IS 1FE ....612,738 |...102.621 0 0...5270 |... 9.132 |MON... 10/25/2001. | 09/15/2018.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045...........cooovveerereerenerennerieniiins | oveeee [ v | cereivennns | e 1FE 15,079,340 |..... 96.695 0 0]....2.980 |...... 3.314 |MON... 12/20/2016. | 01/15/2045.
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45..........ccccovvvvevmmrnnicnnisciinniienns [ eovee | oo | ovnicveine | e IFE | 1,540,404 | L. 94.551 0 0[...4.060 ... 4.652 |MON... 11/10/2016. | 01/15/2045.
55818K AL 5 |[MDPK2013-11A C CLO FLT 10/23/2025 ..100.750 | ..............2,015,000 | ..............2,000,000 | ............ 1,962,254 0 0]....3632 |... 3.505 |JAJO.. 08/16/2013. | 10/23/2025.
55818X AY 9 |MDPK2015-16A A2R CLO MEZ FLT 04/20/2026 ...100.000 11,499,971 0 0]...2.857 |...... 2.908 | JAJO.. 12/14/2016. | 04/20/2026.
55819T AE 1 |MDPK2016-20A B2 CLO MEZ 3.72 04/27/2027 ...100.591 0 0]....3.720 |...... 3.735 | JAJO.. 02/24/2016. | 04/27/2027.
55953P  AC 9 |MAGNE 2015-16A COMB CLO 01/18/2028...........consvvermreerrreimneeenseeessnnesnnes | veveeen | o [eevivenens | e TAM | ococe... 3,657,500 | ... 96.750 3,634,443 0 0]....7.900 |...... 7.900 |JAJO.. 12/03/2015. | 01/18/2028.
56576L AN 9 |MCLO 2015-8A A1C CLO SEQ SSNR 3.48 07/27 ...100.940 1,500,000 0 0..3480 |... 3.495 | JAJO.. 06/16/2015. | 07/18/2027.
56576Q AC 2 |MCLO 2013-5A A2A CLO FLT 02/21/2025 ...100.040 .1,000,000 0 0...3.261 |...... 3.275 | FMAN. 01/25/2013. | 02/21/2025.
56576Q AG 3 |MCLO 2013-5A B1 CLO FLT 02/21/2025....... ...100.000 ....496,353 0 0...4211 | ... 3.807 |FMAN. 01/25/2013. | 02/21/2025.
56844X AE 9 |MARNR 2015-1A B2 CLO MEZ 3.68 04/20/2023 . ..100.020 | ..............5,001,000 | ..............5,000,000 | ............ 5,000,000 0 0]...3.680 |.. 3.697 |JAJO.. 03/16/2015. | 04/20/2023.
62405Q AG 8 |MHAWK 2013-1A B2 CLO 3.612 01/20/2024...........ccoovvrvvrmrervinnrvrnnecrenicrenns | ovenee | v | cervvvenene | e TFE ] 0112..1,998,000 | ... 1,999,024 0 0]....3.612 |...... 3.644 | JAJO.. 01/23/2013. | 01/20/2024.
62405T AE 7 |MHAWK2013-2A B CLO FLT 07/22/2024............ooccovvvemirverrmrnerrnrcnsicneriinnins | covees | oo | eeriverinene | e IFE 02,925,000 |.....97.500 | ..............2,925,000 | ..............3,000,000 | ............. 2,957,934 0 0]....2.581 |...... 2.888 | JAJO.. 06/26/2013. | 07/22/2024.
624310  AG 7 |MVW 2013-1A C1 CLO FLT 04/12/2024. . 11,229,769 0 0]...3424 |.... 3.297 |JAJO.. 04/17/2013. | 04/12/2024.
624310 AN 2 | MVW 2013-1A C2 CLO 3.91 04/12/2024....... 0 0[....3910 | ... 4473 |JAJO.. 04/17/2013. | 04/12/2024.
62946A AB 0 |NPRL 2016-1A A2 ABS SNR 5.438 04/20/2046............c.cccoevvimmmrimnniiinnniiannins | convee | [ eeivineens | e IFE | 2,571,328 {101,908 | ..............2,547,696 | .............2,500,000 | ............. 2,569,799 0 0]...5438 |.. 5.114 | MON... 11/10/2016. | 04/20/2046.
62946U AF 7 |NRART 2016-T5 AT5 ABS SSNR 3.3308 12/51.........covvueereremrnriennriseneirenenis [ eevevee | oo | eoveenvinins | e TFE | 11000001....9,999,999 | ..... 9,999,999 0 0]....3.331 |...... 3.354 |MON... 11/22/2016. | 12/15/2051.
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028..........ccocoomvvrvrmenrirnenrrnsnrinsssinsnenns | coveve | o [eorivnenions | e IFE | 4,998,159 .....99.960 | ..............4,997,977 | ..............5,000,000 | ............. 4,998,797 0 0]....2.650 |..... 2.672 |MON... 01/13/2015. | 12/15/2028.
64129G  AA 4 |NEUB 2012-13A A1 CLO FLT 01/23/24..........cooirveereririeeneeseseeeceeeseines ...100.000 e 2,500,000 0 0...2.302 |...... 2.308 [JAJO.. 11/20/2012. | 01/23/2024.
641296 AE 6 |NEUB2012-13A C3 CLO FLT 01/23/24........ ...100.000 | ..............1,500,000 | ..............1,500,000 | ............. 1,453,729 0 0]....3.732 |...... 4.351 | JAJO.. 11/20/2012. | 01/23/2024.
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651577 AE 8 |NMRK 2013-1A A3 CLO 2.43 06/02/2025...........covverevereerrrreeriernnenssnessenenns | eovneee | [ voverererens | vevens 1FE| . 1,479,750 | 99.500 | ..............1,492,500 | ..............1,500,000 | ............ 1,492,476 3,752 0 0. 2430 |...... 2.707 |MJSD. | ............ 2,936 ..36,450 |05/29/2013. | 06/02/2025.
65251X  AA 4 |NSBKY 2016-1A A CLO SSNR FLT 10/25/2028...........ccoccomurrrmrimeermmeirnernernnnns | eevnne [ oo | eevvrrinens [ e 1FE ...100.033 .3,999,521 (479) 0 0]....2.982 |...... 3.065 | JAJO.. .10,933 ..0 [ 10/19/2016. | 10/25/2028.
67087T DE 8 | OAK 2002-A A3 ABS SEQ 6.03 05/15/24.........coocovvoeriniriirinriinerirerineissnisnins | cenvies | oo | vevvnriiens | e 1AM ....563,001 |...106.850 188,906 | o0 [ 43,523 0 0 ...57.063 |MON... | .coccevvenes 2,829 ..33,951 | 02/25/2002. | 05/15/2024.
67092D AE 9 |OCP 2015-10A A2B CLO MEZ SEQ 4.15 10/27......ooovvveerreveneeennernneesenenns [ eoveiee | oo | veneiiins | e 1FE ..2,000,000 |{...100.740 | ..............2,014,800 | ..............2,000,000 | ............. 1,999,871 100 0 0|...4.150 |... 4114 [JAJO.. | oo 15,447 | .......... 83,922 | 10/06/2015. | 10/26/2027.
67103Q AC 1 |OFSBS 2013-5A A1LB CLO FLT 04/17/2025..........ccooooommrvinmriianesnniiisnniinnnnins | e [ on | covvviiinnis [ e 1FE ..4,000,000 |...100.080 0 0 0]....2.330 |...... 2.337 |JAJO.. | o 19,676 | ... 81,342 | 01/16/2013. | 04/17/2025.
67103Q AG 2 | OFSBS 2013-5A A2F CLO 3.8598 04/17/2025............cooevveareeenrrinereieneesenes | veeee | v | corevirinnne | cevene 1FE ..2,400,000 |...100.243 0 0 0...3.860 ... 3.878 |JAJO.. | .......... 19,042 | .......... 92,635 | 01/16/2013. | 04/17/2025.
67103Q AL 1 |OFSBS 2013-5A A3F CLO 4.9991 04/17/2025.. ...100.112 0 0 0[..499 |... 5.030 |JAJO.. | ccouueeee 12,331 | 59,989 |01/16/2013. | 04/17/2025.
67107K  AJ 5 |OCP 2014-7A A1B CLO SSNR 3.61 10/20/2026 . ...100.076 0 0 0]....3.610 |..... 3.626 |JAJO.. | ccovreeee 10,680 | .......... 54,150 | 10/31/2014. | 10/20/2026.
67107K AL 0 |OCP 2014-7A A2B CLO MEZ 4.65 10/20/2026.............coocveoerreearrrerrererirrriiennes ...100.103 0 0 0]...4.650 |... 4.677 | JAJO.. 10/31/2014. | 10/20/2026.
671088 AU 9 |OZLMF 2012-2A A2BR CLO MEZ 3.24 10/30/27.... ...100.000 22 0 0[...3.240 | ... 3.298 [JAJO.. 10/06/2016. | 10/30/2027.
67100U AE 2 |OZLM 2015-11A A2B CLO MEZ 4.17 01/30/27... ...100.070 0 0 0]...4.170 |...... 4.192 | JAJO.. 02/13/2015. | 01/30/2027.
67109U AN 2 |OZLM 2015-11A A1B CLO SSNR 3.28 01/30/27..... ...100.050 523 0 0]....3.280 |...... 3.314 | JAJO.. 02/13/2015. | 01/30/2027.
673898 AJ 1 |OAKCL 2014-2A A1B CLO SSNR 3.715 10/26 ...100.082 0 0 0]....3.715 |...... 3.732 | JAJO.. 10/03/2014. | 10/20/2026.
67389Y AF 2 |OAKCL 2015-1A COMB CLO MEZ 0 10/20/2027.... e e [ | e [ 1AM 2,837,550 96.710 0 0 0]....7.400 |...... 7.400 |JAJO.. 08/04/2015. | 10/20/2027.
67401G  AE 8 | OAKTA 2016-A B2 CLO MEZ 3.807 01/20/27.........covvvevenrnrrnnrverineivenisnins oo | oo | cerriveine | e IFE | 11,099,874 | ... 99.414 | ............1,093,554 | .............1,100,000 | ..ccooovrrnee 1,099,923 49 0 0...3.807 |... 3.827 |JAJO.. 03/09/2016. | 01/20/2027.
67401L  AG 2 | OAKTA 2016-IlIA C2 CLO MEZ 4.742 10/2027... ...100.000 | ..............1,600,000 | ..............1,600,000 | ............. 1,599,661 (83) 0 0]...4742 |.... 4.708 | JAJO.. 12/08/2016. | 10/20/2027.
67515 AG 1 |OCTR 2014-5A A3 CLO SSNR 3.47 10/13/2026 ...100.130 1,500,000 0 0 0]....3.470 |...... 3.485 | JAJO.. 11/13/2014. | 10/13/2026.
67575N AL 7 |OMART 2015-T3 AT3 ABS SSNR 3.211 11/47... ..100.150 | ..............3,004,500 | ..............3,000,000 | ............ 2,999,989 12 0 0]....3211 |...... 3.233 | MON... 11/06/2015. | 11/15/2047.
68268E AA 1 |OMFIT 2015-1A A ABS SEQ SNR 3.19 03/26 ...100.490 314 0 0....3.190 |...... 3.221 |MON... 01/28/2015. | 03/18/2026.
68268F AA 8 | OMFIT 2016-2A A ABS SSNR 4.10 03/20/2028. ...101.730 157 0 0[..4.100 |..... 4.141 |MON... 03/16/2016. | 03/20/2028.
69352M  AG 5 | GHAWK 2007-1A A3 CLO MEZ FLT 04/18/2021..........ccoovumvveernvvennecreneirenenes | woveeee | v | cervvvennns | e TFE ] 04,233,750 | ... 99.887 | .............4,395,028 | .............4,400,000 | ............4,335,020 | .ccoovvrrriiennn0 | i 78,425 0 0]....1.232 |...... 2.561 | JAJO.. 06/21/2016. | 04/18/2021.
69352M  AJ 9 | GHAWK 2007-1A B CLO MEZ FLT 04/18/2021.........coocovvevmrivernrinnncnnrvnninnes oo | oo [ evriiveine | e TFE | cin2..945,000 | ... 99.845 | ................998,450 | ..............1,000,000 | .....c...cc...994,107 | cccorvrrvirnnnnn [ o 19,802 0 0]....1.582 |..... 3.037 | JAJO.. 10/22/2014. | 04/18/2021.
69915V AC 4 |PARL 2015-1A A CLO SSNR FLT 07/20/2027 ...........cccvvvvrmmvrvanvrrsneirannerannins | cevvee | o [ eevvenncns | e IFE | ci.1,448,906 | ... 99.840 8,194 0 0]...2.331 |...... 2.807 | JAJO.. 02/22/2016. | 07/20/2027.
74041W  AA 3 | PRETSL 11A A1 CDO SSNR FLT 09/24/2033..........cccoovvmmrermeramninnerresernennnnens | evenee | oo | wovneveeT | et IFE | e 1,550,354 | ... 89.500 7,760 0 0]....1.507 |...... 3.659 |MJSD. 09/27/2016. | 09/24/2033.
74332 AA 3 |PROG 2015-SFR2 A ABS SSNR 2.74 06/32...........oveereerreeesrresnrenreinnesseennsenns | ovnee | oo | convienniees | evieeIFE | 810,009 | ... 99.144 1,672 0 0]...2.740 |...... 3.004 | MON... , 01/20/2016. | 06/12/2032.
74332N AA 1 |PROG 2015-SFR3 A ABS SSNR 3.067 32 102.719 0 0 0]....3.067 |.... 3.065 |MON... | .ccocvrnee 1,788 | ......... 19,665 | 01/20/2016. | 11/12/2032.
75620R  AE 2 |RCTTE 2015-1A COMB CLO MEZ 0 10/20/2027..........cocosvvevrinerrerrerrniiiniiens | eveees oo v | TAM e 4,095,969 | ... 89.150 | ..............3,833,450 | ..............4,300,000 | .............4,057,902 | ...cceoocvrriverinac0 | i (38,067) 0 0]....7.100 |...... 7.100 |JAJO.. | ccorence 47,570 | ........ 360,569 |08/19/2015. | 10/20/2027.
75887F AE 6 |REGT4 2014-1A B CLO MEZ FLT 07/25/2026...........ocovvieeerreesrecenrennesneinnes | convees | oo | evvevnrcinne | eein IFE | e .3,441,507 | .. 99.520 2,316 0 0]....2.892 |..... 2.865 | JAJO.. 07/13/2016. | 07/25/2026.
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042.. ...102.000 0 0 0]...4204 |.... 4.241 |MON...| . 03/04/2010. | 07/15/2042.
78445M  AB 6 | SLMA 2010-A 2A ABS FLT 5/16/44. ...103.841 0 0 0]....3.954 |.... 3.987 | MON... 03/03/2010. | 05/16/2044.
78446D AB 5 |SLMA 2011-A A2 ABS 4.37 4/17/2028......... ...102.329 . 0 0 0]...4.370 |..... 4.410 |MON... 04/14/2011. | 04/17/2028.
78446V AB 5 |SLMA 2012-A A2 ABS 3.83 01/17/2045 ..102.418 .2,300,000 0 0 0]...3.830 |.... 3.861 | MON... 02/06/2012. | 01/17/2045.
78447F  AB 9 |SLMA 2012-E A2A ABS SSNR 2.09 06/15/2045...........cocoommrveereracirercriinceens ....999,964 40 0 0]....2.090 |...... 2.105 |MON... 10/11/2012. | 06/15/2045.
78447R AB 3 |SLMA 2013-A A2A ABS 1.77 05/17/2027........... .1,999,899 115 0 0[..1.770 | ...... 1.783 | MON... 02/27/2013. | 05/17/2027.
78447R  AD 9 |SLMA 2013-A B ABS 2.50 03/15/2047.... 2,457,428 22,086 0 0]....2.500 |...... 3.484 | MON... 02/27/2013. | 03/15/2047.
78447V AD 0 |SLMA 2013-B B ABS 3.69 05/16/2044......... 1,929,294 22,366 0 0]....3.000 |...... 4.388 |MON... 08/15/2013. | 05/16/2044.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025 2,509,298 72 0 0[..3.260 |...... 3.287 |MON... 06/21/2016. | 08/25/2025.
78471F  AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25.. .2,415,101 29 0 0]....3.050 |...... 3.070 | MON... " 10/06/2016. | 12/26/2025.
81881Q AG 1 |SHACK 2013-3A C1 CLO FLT 04/15/2025 4,111 0 0....3.830 |.... 3.624 | JAJO.. 03/20/2013. | 04/15/2025.
81881Q AN 6 | SHACK 2013-3A C2 CLO 4.48 04/15/2025...... . 4,437 0 0]...4.480 |.... 4.872 | JAJO.. 03/20/2013. | 04/15/2025.
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029..........cccoommvremrrremrnrrsnnrirsnneirseneseneinns | cenevs | o [ eevevennns | e IFE | 281,412 | 99.254 281,463 8 0 0]....1.870 |...... 1.883 |MON... 10/25/2012. | 08/20/2029.
828380 AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025..........ccvveirimriririeriseinnissisesienississiian ...100.203 466,855 2,288 0 0]....3.000 |..... 3.040 | MON... 01/09/2013. | 03/17/2025.
83149U AC 5 |SLMA 2011-B A3 ABS FLT 06/16/2042 . . ...103.250 ....5,000,000 25,672 0 0]....2.954 |.... 2.804 |MON... 03/30/2012. | 06/16/2042.
83608G  AJ 5 | SNDPT 2013-1A A2F CLO 3.388 04/26/2025..............ccuvvveiernrennersnneiinnsiinnnien | venee | oo | ceveviennne | e IFE ] 1,500,000 .. 98.609 | ...........1,479,142 | ............. 1,500,000 | .............1,500,000 | ....cccocvrrvrrin 0 0 0 0]...3.388 |.. 3.402 | JAJO.. 03/08/2013. | 04/26/2025.
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83608G AL 0 | SNDPT 2013-1A A1F CLO 2.246 04/26/2025.............coovvveirrreiiriianireneiianeies | s ...1,500,000 |..... 98.682 ..1,480,223 1,500,000 0 0 0. 2.246 |...... 2.253 03/08/2013. | 04/26/2025.
83609W AE 0 |SNDPT 2015-3A A2 CLO SEQ SSNR 3.35 01/28 . 5,250,000 |...100.860 ..5,295,150 5,250,000 | .. 66 0 0]....3.350 12/08/2015. | 01/20/2028.
85172L  AA 4 |SLFT 2015-AA AABS SEQ SNR 3.16 11/15/24.......ccovvvirvrirenisersrernsiisnnnins | vevenne | oo | ervvrerins | vovees 1FE ...1,984,384 |...100.450 ..8,036,000 | ..... .8,000,000 | .. ...7,989,595 4,891 0 0 [ 3.160 02/23/2016. | 11/15/2024.
85172M  AA 2 | SLFT 2015-BA A ABS SSNR 3.48 05/15/2028.... JSVSTSURRSTURRURNT IVVPOURS DO VSRR 1FE 10,001,563 |...100.020 ....10,002,000 10,001,562 (0) 0 0 ... 3.480 12/27/2016. | 05/15/2028.
85172N  AA 0 | SLFT 2016-AA A ABS SSNR 2.9 11/15/2029.........cccovvvermrimriinrinciveniienivennnns [ oo | o v | e 1FE 11,998,150 |..... 99.777 ...11,973,194 . 11,998,184 34 0 0. 2.900 12/07/2016. | 11/15/2029.
85431T  AC 0 |STAND 2007-1A A2L CLO MEZ FLT 04/27/2021 2,540,563 |..... 99.070 | ..............2,625,355 | ..............2,650,000 | ............. 2,632,883 82,529 0 (U 1.286 11/16/2015. | 04/27/2021.
87266H AA 6 | TFINS 2016-1A A CDO SNR FLT 01/20/2038.... ..1,795,000 |..... 91.000 ...1,804,864 .0 9,864 0 0 ... 2.946 07/22/2016. | 01/20/2038.
87342R  AA 2 |BELL 2016-1A A2I ABS SNR 3.832 05/25/46... 498,750 |...100.363 498,753 .0 3 0 (U 3.832 110,299 | 05/04/2016. | 05/25/2046.
87342R  AB 0 |BELL 2016-1A A2Il ABS SNR 4.377 05/25/46.. 498,750 |...100.435 498,755 .0 5 0 (U 4.377 11,764 | 05/04/2016. | 05/25/2046.
87342R AC 8 | BELL 2016-1A A23 ABS SNR 4.97 05/25/2046. 2,194,313 | ..... 98.822 0 44 0 0[...4.970 58,775 | 05/24/2016. | 05/25/2046.
87407P AA 8 |TAL 2013-1A A ABS SNR 2.83 02/22/2038......... ...2,403,007 |..... 95.670 | .............2,300,863 | ..... .2,405,000 .0 407 0 0. 2.830 68,081 | 05/28/2013. | 02/22/2038.
87407P  AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038 ...2,048,306 |..... 97.166 .2,075,000 .0 2,536 0 0. 3.550 .30,694 | 10/11/2016. | 11/20/2038.
87407P AR 1 |TAL 2014-3A A ABS SNR 3.27 11/21/2039......... ..2,374,193 | ... 95.459 | ... .2,267,140 | ..... .2,375,000 .0 156 0 (U 3.270 e 17,662 | 11/18/2014. | 11/21/2039.
88314R  AA 4 | TMCL 2013-1A A ABS SEQ 3.9 09/20/2038 3,357,807 |..... 98.983 | ..coovvv 3,340,663 | .............. 3,375,000 2,994 0 0. 3.900 |.....4.056 |[MON... | ...........4,022 | ........ 115,176 | 11/03/2016. | 09/20/2038.
88314R  AC 0 |TMCL 2014-1A A ABS SNR 3.27 10/20/2039.... ..5,147,650 |..... 95.102 ..5,006,169 | ..... 5,264,000 | ...........5,154,214 | ..viiinl0 | 12,592 0 0 [ 3.270 11/18/2016. | 10/20/2039.
89412R  AB 1 | TRAP 2003-5A A1B CDO MEZ FLT 07/15/2034 ..2,826,250 |..... 83.250 2,913,750 | ..... .3,500,000 22,924 0 (I 1.810 07/12/2016. | 07/15/2034.
89656F AA 4 |TRL 2012-1A A1 ABS 2.266 01/15/43.... ..1,254,770 1,254,770 0 0. 2.266 12/12/2012. | 01/15/2043.
89656F AB 2 |TRL 2012-1A A2 ABS 3.525 01/15/43.... 426,938 ....450,000 0 0 3.525 12/07/2016. | 01/15/2043.
89690E AE 7 | TRMF 2014-1A A2 ABS SEQ SNR 4.085 04/44............cocoovvvemerrrnrrnenns 2,451,686 |....94.969 | ............2,421,715 | ............. 2,550,000 0 (U 4.085 06/01/2016. | 04/15/2044.
91823A AA 9 |VBTOW 2016-1A C ABS SNR 3.475 06/15/2046, . ...4,000,000 4,000,000 (1) 0 [ 3.065 06/08/2016. | 06/15/2046.
92329 AD 1 |VENTR2012-12A B2 CLO 3.74 02/28/2024............ccoovvcrmrvrrirrrrinrina ...1,898,100 |...100.125 1,900,000 0 0 | 3.740 12/19/2012. | 02/28/2024.
92329N  AJ 9 |VENTR 2013-13A C2 CLO FLT 06/10/2025 ...1,980,000 |...100.250 2,000,000 0 0. 4.153 03/12/2013. | 06/10/2025.
92331L  AJ 9 | VENTR 2015-22A B1F CLO MEZ SEQ 4.25 1/28.. 2,100,000 |...100.500 .2,100,000 0 0...4.250 12/22/2015. | 01/15/2028.
92535V AA 0 |VBTOW 2016-2A A ABS SNR 5.193 10/15/2046 998,089 |..... 97.910 ...998,125 0 0. 5.193 . 10/12/2016. | 10/15/2046.
92557G AL 2 |VIBR 2013-2A A2B CLO 4.03 07/24/24 ...2,918,100 |...100.000 .3,000,000 | .ooereeri2,951,913 | o0 | 0 0. 4.030 |...... 4.498 08/13/2013. | 07/24/2024.
95168Q AE 0 |WSTC 2013-1A A2B CLO 4.066 11/07/2025 . ...4,961,000 |...100.136 | ... . .5,000,000 0 0. 4.066 |...... 4213 10/08/2013. | 11/07/2025.
95168W AE 7 |WSTC 2014-2A A1B CLO SSNR 3.455 01/16/27.........ccccvvvireririiinnians 3,000,000 |...100.000 | .............. 3,000,000 | ..oocvvrnneee 3,000,000 0 0. 3455 ... 3.470 12/09/2014. | 01/16/2027.
96033B  AA 2 |WESTR 2015-1A A ABS SNR 2.75 05/20/2027 ...2,451,653 |...100.041 ..2,453,496 2,452,487 0 0 ... 2.750 |...... 2.700 02/20/2015. | 05/20/2027.
96033L AA 0 |WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28 ...6,135,688 |...100.000 6,143,848 0 0 3.200 |...... 3.200 11/17/2015. | 07/20/2028.
96174Q AE 0 |WESTW 2006-1A B CLO MEZ FLT 03/25/2021.... 558,000 |..... 97.970 ....600,000 0 (U 1.667 |...... 3.955 12/01/2015. | 03/25/2021.
96174T AE 4 |WESTW 2007-2A A2 CLO MEZ SEQ FLT 04/22... ...3,288,000 |..... 99.430 | .... 3,405,478 | ..... .3,425,000 | .. ...3,364,259 0 0. 1.232 |...... 3.143 [JAJO.. | ...........7,969 12/15/2015. | 04/25/2022.
96525W  AC 7 |WITEH 2015-10A B2 CLO MEZ SEQ 4.07 04/27..........coovcvvvvcrircrirnns 7,000,000 |...100.020 | .....cccouc.. 7,001,400 | ...cccoovvenee 7,000,000 | ....cceeeene 7,000,000 | ..o 0 0 0 (VN 4.070 |...... 4.091 |JAJO.. | covveeee. 58,563 03/19/2015. | 04/17/2027.
98954R  AB 6 |ZIGG 2014-1A A2 CLO SSNR 3.44 10/17/2026 ...5,985,000 |...100.030 ..6,001,800 6,000,000 ...5,990,752 0 2,735 0 0 | 3440 |...... 3.507 |JAJO.. 42,427 11/04/2014. | 10/17/2026.
98954R  AD 2 |ZIGG 2014-1A B2 CLO MEZ 4.57 10/17/2026 989,000 |...100.030 ..1,000,300 1,000,000 .0 1,507 0 0. 4570 |...... 4.791 [JAJO.. 19,394 11/04/2014. | 10/17/2026.
G0014F  AB 9 |AABS 2013-1 AABS SNR 4.875 01/15/2038... ...3,022,083 |..... 99.500 23,011,181 | ... 13,026,312 .0 5,461 0 0. 4875 |.... 4.908 | MON.. 6,557 06/15/2016. | 01/15/2038.
G0620B  AB 4 | ATLSS 2014-1 A ABS SNR 4.875 12/15/2039.........cccouiiiiiiiiiiiisnissciiseniiiesies | s ...2,640,600 | ..... 99.000 ..2,614,194 .2,640,600 ) 0 0 0 [, 4.875 |...... 4.925 | MON... 5,721 12/18/2014. | 12/15/2039.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNIES...........uviiniiiieiiiiiiiinisiisiiens i 554,581,260 XXX cov.554,877,899 .560,583,967 .(10,602) | ......... (558,452) 0 0 XXX XXX XXX | o 2,465,893 |.... XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).......... ..o | e 1,528,392,865 XXX | e 1,523,043,488 | ...... 1,598,156,499 | ...... 1,463,745243 | ......... 1,912,469 | ...... 9,878,700 | ...... 2,295,531 | ..o 0 XXX XXX XXX | ... 7,905,765 | ....54,136,301 XXX XXX
Hybrid Securities - Issuer Obligations
48126H  AA 8 | JPMORGAN CHASE R 6.00..........cccovuumiiireiemeiiininiesesiesesiesesiesesessssessnnens | s 2] . 2FE 4,818,750 |...100.375 | .............. 5,018,750 | .ooocvovenene. 5,000,000 | ............. 4,823,640 1,607 0 0. 6.000 |...... 6.254 [FA....| ... 125,000 | ........ 300,000 | 12/19/2013. | 01/01/9999.
58551T  AA 5 |MELLON CAP IV 6.244 06/29/49 1.......ccooiiiiuiiiiiiiniiini s | oo 2| . 2FE 3,000,000 |..... 81.250 ..2,437,500 | ..... .3,000,000 | .. ...3,000,000 0 0 0 [ 4.000 |...... 4.000 [MJSD. | ............ 4,000 | ........121,667 | 06/12/2007. | 06/29/2049.
4299999. Hybrid Securities - Issuer Obligations 7,818,750 XXX | ... ..7,456,250 | ... .8,000,000 | .. ...7,823,640 1,607 0 0 XXX XXX XXX oo 421,667 XXX XXX
4899999. Total - HyDIid SECUMHES.........oveuieeiiisi s | cresnnieonas 7,818,750 XXX | e 7,456,250 | ..ococcoeene. 8,000,000 | ............. 7,823,640 | oo 0 1,607 0 0 XXX XXX XXX | ......129,000 | ........ 421,667 XXX XXX

Totals
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7799999. Total - ISSUET OBIIGALIONS.........vveuirieeiriieciiissii s | s 1,099,046,899 XXX | e 1,085,883,935 | ....... 1,062,646,204 | ...... 1,054,478,082 | ......... 1,547,827 | ...... (5,176,220) | ..... 1,668,857 | ...ccoocvirnnnnnnad 0 XXX XXX XXX | ... 9,555,631 | ....41,452,727 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 474,352,229 XXX ..460,959,472 516,160,519 | ......... 414,805,238 363,024 | ....... 9,351,635 | ....... 626,674 | ..o 0 XXX XXX XXX | ... 1,357,157 |....19,844,863 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 78,813,478 XXX oo 18,663,728 ..78,627,270 | ........... 78,025,785 | ...oovvvviiinienn0 [ i 71,524 0 0 XXX XXX XXX [ s 323,375 | ... 3,557,919 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNHIES. ..........oruuriiiriiiiriieri s | e 1,208,941,160 XXX | e 1,199,132,754 | ....... 1,202,722,692 | ...... 1,204,010,274 | oo (10,602) ] ...... (2,114,981) 0 0 XXX XXX XXX | ... 7,550,123 |....36,143,354 XXX XXX
8399999.  Grand Total - BONGS..........rriiiriiiriri s | e 2,861,153,766 XXX ] 2,824,639,889 | ... 2,860,156,685 | ...... 2,751,319,379 | ......... 1,900,250 | ....... 2,131,959 | ..... 2,295,531 | oo 0 XXX XXX XXX |....18,786,287 |..100,998,864 XXX XXX
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00838# 11 2 |AGAMI SYSTEMS INC SERIES C R .|...333,333.333 | ............ 0.00 | ........ 0.000 | ..coovrvemrrrirrrrreen0 | 0.000 0 800,000 0 0 [ o0 [0 0 | i |0 0 [ RP6A | 08/20/2007.
025816 BJ 7 |AMERICAN EXPRESS 5.20..........ccoovuiimriinriiiniisreisnsiisnsiesnssisnssenns | s .|.6,000,000.000 | ........ 100.00 | ........ 0.985 | ............5,910,000 | ...... 98.500 | ....c.c...... 5,910,000 | ....cccccoen. 6,000,000 | .......... 39,867 | ........ 312,000 P3UFE | 11/05/2014.
025816  BL 2 |AMERICAN EXPRESS C 4.90.........cocomrieiereiiereiieneiienesiesesiesssienesiens | cvenees .1.2,000,000.000 | ........ 100.00 | ........ 0.950 0 P3UFE | 02/25/2015.
03834@ 12 0 |APRECIA PHARM CONV A-18.00 1/13/2021. R..... .3,860,402.000 | ............ 0.00 | ........ 1.070 0 | oovreeerierceen [0 | 0 | a0 [0 [0 | P4AZ | 01/13/2016.
064058 AB 6 | BANK OF NY MELLON D 4.50..........ccoovmmmriimriemiiisneisneieesesissesenens | e .8,000,000.000 | ........ 100.00 | ........ 0.908 | .............7,260,000 | .....90.750 | .............7,260,000 | .............7,902,500 | ..........11,000 | ........ 360,000 P2UFE | 06/12/2013.
064058 AD 2 |BANK OF NY MELLON E 4.95........covimiiinirineineireeinsiseisesiesesesssnenns | eeeins .2,250,000.000 | ........ 100.00 | ........ 1.005 ...2,250,000 | ............3,403 | ...... 111,375 P2UFE | 04/23/2015.
08888# 12 2 |BIDTELLECT SERIES B R..... ....147,493.000 899,707 0 0 | om0 v [0 |0 |0 [ P4AZ | 06/30/2015.
09069@ 12 3 |BIOWISH TECHNOLOGIES SERIES A... R .3,600,410.000 ...1,312,057 0 0 0 [ corrveriereeen0 [ [0 |0 | 0 [ P4AZ | 03/23/2015.
172967 34 1 |[CITIGROUP INC K B.875......cccccuiriiieriniicinrinsisssisssssieiesssssessssssenes | cevenens ....200,000.000 | ............0.01 | ......25.000 | .............5,000,000 | .....27.290 | .............5,458,000 | .............5,000,000 | .......cccc....0 | coooc 0 .0 |...P3UFE | 10/24/2013.
172967 GD 7 [CITIGROUP INC 5.95 12/29/2049............coovveerereceeiererieneeieneeienens [ o .3,000,000.000 | ........100.00 | ........1.000 | .............3,000,638 |.....100.750 | .............3,022,500 | .............3,000,000 | .........74,871 | ....... 0 53,223 (85) 0. 53,138 0 |...P3UFE| 10/22/2012.
19075Q 80 5 |COBANKACB F B.25.........oiiueeiirerineiienesieesisesisessiesssissnsssensinns | ceveiis | oee | eeves 40,000.000 | ........100.00 |.....100.000 | .............4,000,000 |.....100.000 | .............4,000,000 | .............4,000,000 | ..........62,500 | ........250,000 | .....cccccc...0 | ceccrec (150,000) 0 0 (150,000) 0 |...P2UFE| 10/01/2012.
19075Q 86 2 |COBANKACB H B8.20.........ccccommmrinrinniinnisnsissnisssissnisssiisnnies | cvveis | oee | oo 10,000.000 | ........100.00 | ......99.000 | ................990,000 | .....99.000 | ................990,000 | .............1,000,000 | ..........15,500 | ..........62,000 | ......cccccc...0 | cccvenna (15,000) .0 ....(15,000) .0 |...P2UFE | 11/19/2014.
23385H AA 7 |DAIRY FARMERS OF AMERICA 7.125..........oooiiiiireeeneriencrissniiieneins | e .3,000,000.000 | ........100.00 | ........1.034 | .............3,101,250 |....103.375 | .............3,101,250 | .............3,000,000 | ........ 17,813 | ......... 42,156 | ....ccccccc...0 | e 101,682 .0 .0 |...P2UFE | 09/15/2016.
29402T ZZ 5 |ENVEN ENERGY CORP SERIES A CONV. R..... ....333,333.000 0 0 o0 0 | P4AZ | 12/28/2016.
30216# 11 1 |EXPORT FINANCE SYSTEMS SER A R..... .1,500,000.000 0 0 (V1 SUUSURUROTOPORRRUO | N ISUUUSRRROPRRPRRON | B OO P6AZ | 09/10/1999.
313148 87 6 |FARMERMAC C 6.00........cccimuiiiciicriiciicisnisissisiiesississssissisnnes | coveens | | coves 80,000.000 2,005,600 | ......25.070 | .............2,005,600 | .............2,000,000 | ..........30,000 | ........120,000 | ....ccccccecec.0 | ovicis (86,400) | ..oocvvvrrrieran0 | i P1LFE | 06/17/2014.
316773 60 5 |FIFTH THIRD BANK 16.625 ... ....160,000.000 | ..........25.00 | .....25.000 | ............ 4,000,000 0 P3LFE | 12/04/2013.
316773 CM 0 |FIFTH THIRD BANK 5.10........coiiiiiiriiiriiiereieneiieseeieseiiesesiesesesnesins | coenees . |.3,000,000.000 [ 2,790,000 . ...2,790,000 | .............3,000,000 | ..........90,000 | .......... 76,500 | ..ccccoeericeen0 | i 105,000 P3UFE | 05/13/2013.
369604 BQ 5 |GENELECTRIC CO 5.00 D....coovvvvnrermiiriniieiierinsiisesssiseniesiieseneens | ovieens .. [16,580,000.000 | ........100.00 | ........1.040 | ........... 17,243,200 |..... 104.000 | ........... 17,243,200 | ..........16,745,800 | .........36,844 | ....... 748,403 | ..c.oovvvinee 0 [ oo 526,984 P1UFE | 01/20/2016.
38144G 80 4 | GOLDMAN SACHS GP D 5.8775.........ccoomvrreireeiceeeeneeienesissesiesesienens | s .|....150,000.000 3,046,500 | ...... 21670 | oo 3,250,500 | .............3,750,000 | .....cccooverci0 | 152,502 P3LFE | 05/16/2006.
38145G 30 8 | GOLDMAN SACHS GP J 5.50.......ccvuurrieerriicrieneiieseissseeissesissssinne | wovneees | o | e 40,000.000 750 | ..oveveee950,000 | ......25.300 | .............1,012,000 | .............1,000,000 | ....cccocceeri0 | i 55,000 P3LFE | 04/18/2013.
44987# 10 1 |INDUSTRIAL PIPING SERIES B | SPU V 1,500.000 | ..... 1,000.00 | ........ 3.000 0 | ooreeeriierieeen [0 | eeveiiinienn0 | 101,495,500 | ... (1,495,500) | o0 | P4AZ | 12/08/2015.
459745 70 9 |INTL LEASE FIN B 5.59 FSOTSTORSTUROTOTTORPTUSTPUOPTOR VPOURVOR VPR IO 30.000 |....10,000.00 |32,000.000 70,000.000 P3UFE | 04/20/2006.
46625H HA 1 | JPMORGAN CHASE & CO 7.90 4/29/2049............cccoovvimmmiiinniinniinniins | s .4,000,000.000 | ........100.00 | ........ 1.038 | ............4,150,000 |..... 103.750 ........316,000 P2UFE | 04/17/2008.
46625H JQ 4 | JPMORGAN CHASE B.75.........ccvoreeiceiieceiieseeieseeiesesiesesisseseesesis | s .6,000,000.000 | ........100.00 | ........ 1.078 | ............6,465,000 |..... 107.750 | .............6,465,000 | .............6,000,000 | ........168,750 | ........ 405,000 P2UFE | 01/14/2014.
48124B AC 9 |JPMORGAN CHASE SERIES Q 5.15.......ccvuurrireriirnerinnrinesinnssineens | cvviees .7,000,000.000 | ........100.00 | ........ 0.953 6,667,500 | ...... 95.250 | .............6,667,500 | .............7,000,000 | ..........60,083 | ........ 360,500 ...P2UFE | 04/16/2013.
486606 60 1 |KAYNE ANDERSON F 3.50 04/15/2020...........ccoovvemmererncrireceiecerienenens | ceveeens ....400,000.000 | ..........25.00 | ...... 24.985 9,994,149 25.531 350,002 .RP1LFE | 03/26/2013.
55261F 60 9 |M&T BANK CORP @5.00........cccmmimiiiiiiiiiiniciissiceiesisssiseiis 4,500.000 ..1,045.313 4,703,906 |..1,045.313 .286,875 . ..P2UFE | 08/17/2012.
55261F 70 8 |M&T BANK CORP C 5.00........ccccomuummiimmiiinniiinniissniisssisssnssssnsissniees | covvis | oee | avviens 4,500.000 ..1,050.000 4,725,000 |..1,050.000 | ............4,725,000 | ........... 4,503,735 | ...cc.cccc..e.0 | oo 286,875 0] 135,000 ...P2UFE | 08/17/2012.
616862 ZZ 1 |MORGAN JOSEPH TRI-ARTISAN GRP D 5.00%.......c..ccvvverrrrererrirennes Recooee | oo | e 4,012.386 | .......250.00 | ....... 5.048 | .o 20,257 | e 5.049 0 0 0 0 [ cevrrrrrnrereenn0 0 0| P4AZ | 01/01/2015.
61762V 20 0 |MORGAN STANLEY 7125 E....cocovviiirirerieisinienssiseenississsssiessssssens | nevsenes ....180,000.000 | ..........25.00 | ...... 25.000 | .............4,500,000 | .....28.050 | .............5,049,018 | ............. 4,500,000 | .......... 80,156 | ........ 320,623 0 0 0 P3LFE | 09/25/2013.
61775@ 12 9 |MORPHICK INC SERIES A 8.00% R..... ... 1.2,000,000.000 | ........100.00 | ........ 1.000 2,000,000 0 0 0 0 0 (VI O (U (O 0 ... P5AZ | 03/30/2016.
65557C AM 5 |NORDEA BANK AB 5.50 (COCO)........oommmvemmieinriiinniisnniceniisnesinnsins [ o C |.2,000,000.000 | ........100.00 | ........ 0.990 | .............1,980,000 | ......99.000 | .............1,980,000 | ............. 2,000,000 | ......... 29,944 | ... 110,000 | ccoovevirciies 0| oo 10,000 0 0 ... 10,000 0 |...P2UFE | 09/16/2014.
665859 AQ 7 |NORTHERN TRST CO D 4.60........cccoimmmviirriiiniiiniinsiissseissseisniins | e .1.5,000,000.000 | ........100.00 | ........ 0.960 | .............4,800,000 | .....96.000 | .............4,800,000 | ............5,000,000 | .........91,361 | ..cccccccccc..0 | vvrrriircc0 | e (200,283) 283 0. (200,000) 0 |...P2UFE| 08/01/2016.
693475 AK 1 |PNC FINANCIAL SER 0 6.75 12/31/49.......ccooieriiririiniriieeiseniieniies | e .8,000,000.000 | ........100.00 | ........ 1.073 | oo 8,580,000 0] 100,000 | ovoorrri (U IR (VI [P 100,000 | ..oocvverrriineens 0 |...P2UFE | 07/20/2011.
693475 AM 7 |PNC FINANCIAL 4.85 R......coorvvrivriririersireessssisseesssesssssssesssssssensns. | osssens . |.4,000,000.000 | ........100.00 | ........ 0.963 . ,000 | 0 ] 194,000 | 0] e 110,000 | coocvivriined 0 [ o {1 110,000 | oo 0 |...P2UFE | 05/02/2013.
693475 AQ 8 |PNC FINANCIAL S 5.00.. .1.3,011,000.000 | ........100.00 | ........ 0.965 | .............. 2,905,615 | ...... 96.500 ....3,014,764 25,002 0 (1 (109,102) (47) 0 (109,149) 0 |...P2UFE | 10/28/2016.
714239 ZB 9 |PERMIAN HOLDCO 2 A ....112,202.000 2.500 280,505 2.500 280,505 280,505 0 0 0 0 0 | o0 0 i | P4AZ | 11/01/2016.
78013G 50 1 |ROYAL BANK OF CANADA D B.75........coooervriiniiineiseiiessnisnesissnines | e ....160,000.000 | ..........25.00 | ......27.650 | .............4,424,000 | ...... 27.650 4,424,000 | ......cc..... 4,000,000 | ..oooverviirnn 0| 270,000 | ..coovvriennnn 0] ... 424,000 P2LFE | 10/31/2013.
78409G 20 6 |SCE TRUST IV H 5.375......cciiriiireiiereiieseiieseieesesiesesiesesissesiesenes | wveeens | oo | e 20,000.000 | ..........25.00 | .....24.825 | ................496,500 | ...... 24.825 496,500 500,000 0 26,875 [V (48,300) ....(48,300) P2LFE | 08/17/2015.
78409W 20 1 [SCETRUST V545 K.vvoiiiiierieicnsicissisiessssiesesssessssssssssssssnens | covnnens ....400,000.000 | ..........25.00 | ......25.300 | ...........10,120,000 | ...... 25.300 | .o 10,120,000 ..10,000,000 | ...covirevrrennnd0 | e 419,347 | o0 | 120,000 | c.cvivrriined 0 [ e {1 120,000 | .cooevvererercirienns 0 |...P2UFE | 03/01/2016.
808513 40 2 | CHARLES SCHWAB C 6.00.........ccomeemrierireiremssnisersessessneessensnsins | veeees e 80,000.000 | ..........50.00 | ......25.140 | ............2,011,200 | ...... 25140 | oo 2,011,200 1,993,100 | o0 | 120,000 0| (143,200) 0 0 (143,200) 0 |...P2UFE | 07/27/2015.
808513 AE 5 |SCHWAB CHARLES 7....ccosvviiiiiiiriineineeieseiiessisessssessssssessesssines | coenees .3,000,000.000 | ........100.00 | ........1.130 | .............3,390,000 |..... 113.000 | cooovvveenne 3,390,000 | oo 3,000,000 | .......... 87,500 | ....... 210,000 | ..oovrverrrirnnn [V (18,745) | .ooovvirens ()] (VI N QN1 —" 0 |...P2UFE| 01/23/2012.
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808513 AP 0 |CHARLES SCHWAB E 4.625..........oocovveeveereereeseesniesnsinseesesssesssesnses | evveenne | o |5,000,000.000 | ........100.00 | ........0.944 | ............. 4,718,750 39,184 0. (280,750) | ...cvvvvvves (500) 0. (281,250) ...P2UFE | 10/24/2016.
857477 60 8 |STATE STREET CORP D 5.90... 4,397,900 <err(311,100) 0 0. (311,100) ...P2LFE | 03/13/2014.
857477 85 5 | STATE STREET CORP G 5.35 5,008,000 0 8,000 | oo 0 [ o 0 [ s 8,000 | ..o ...P2UFE | 04/05/2016.
857477 AQ 6 |STATE STREET CORPF5.25.... 101.750 | ............2,643,750 | .............2,600,000 | ..........38,646 | .......131,250 | .cooocccvvrvnnnl (U 43,750 0 0 ... 43,750 ...P2UFE | 05/14/2015.
892536 ZZ 9 | TRADE FINANCE SYSTEMS INC........ccoovvvinmriinnriinnriinnniisneiisnniisnnies | Rice | [2.707,200.000 | ...........0.00 | ........0.000 |..ccoorriinriiinncnnn0 | 0.000 0 0 0 0 (VN OOOPOOOPOUOPOUOPPUO | I [SVOPOUOPROOPPOPOTR | B VOO P6*A | 04/30/2008.
902973 15 5 |US BANCORP SERIES B F/R 8,944 (U (12,400) | ..ooovvenan (U I (VI (12,400) | ooooerine P2LFE | 03/22/2006.
902973 83 3 |US BANCORP 6.50 12,694,500 182,813 | .......731,250 | ..ocovriinc 0] . (229,500) 0 0 .. (229,500) P2LFE | 08/26/2013.
902973 86 6 |USBANCORP SERAV/R.....ccocoovvviirriiinniiinniisnniisnnissnissnissnissniens | v | o | 004,241,000 | ... 0,03 [....873.450 | ............. 3,704,301 0 0] 396,321 P2LFE | 10/26/2011.
902973  AY 2 [USBANCORP | 5.125.........oomriiiririirneiinerienneissseiessiisssiisessissnesssnens | ovenene | oon | -2,500,000.000 | ........100.00 | .......1.015 | ...ccco...... 2,537,500 101.500 ...2,537,500 (15) 0 ... 37,500 P2UFE | 11/16/2015.
949746 46 5 |WELLS FARGO CO 6.625. 27.090 | .o 10,836,000 | ...........10,000,000 | .....cccccceeenn0 | 1.ern.662,497 | oiciiiiinnl0 | (656,000) 0 0 .. (656,000) P2UFE | 12/11/2013.
949746 55 6 |WELLSFARGO CO 5.85.... .(124,800) 0 0. (124,800) P2LFE | 07/15/2013.
949746 87 9 |WELLS FARGO CO J 8.00. 0] (92,274) | ..o 0 [ o 0 P2UFE | 08/21/2013.
949746 PM 7 |WELLS FARGO CO K 7.98 3/29/2049..........ccooovumvvvumviiinmrcvaniraniiirsniins | ceveneee | -0 | .1,000,000.000 | ........100.00 | ........1.045 | .............1,045,000 |....104.500 | .............1,045,000 | ...........1,073,172 | .........23,497 | ........79,800 | ....ccccoeurruuc 0] 16,522 | ......... (11,522) | oo 0 P2LFE | 01/31/2011.
98973A 10 4 |ZIONS BANCORP SER A 5.87. 0 0 0 0 P3LFE | 12/04/2006.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) . .....1,454,664 .....1,495,500 XXX XXX
8999999. Total - Preferred SEOCKS..............cc.iiiiiiiiiiiiiiiieiiseei e e .214,503,708 XXX | 219,755,262 ....1,454,664 .....1,495,500 XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00123Q 10 4 |AGNC INVESTMENT CORP........ccoorviimmriimiiinniiseiiesssiesssisesisssiessssssssisnenes | oeeeees [V 142,667.000 | ............... 2,586,553 | ......... 18.130 | oo 2,586,553 ...3,083,374 | ... 25,680 330,987 0 112,707 0.. 112,707 0 L | 12/06/2013.
00173N 20 9 |AMMC CLO IV LTD 03/23/2017 R Cl. 3,000.000 20,310 6.770 | oo 20,310 21,730,400 | 0 0 0 0| 5,910 0 U | 02/26/2008.
00173V 30 0 |AMMC CLO Ill LTD 07/25/2016 . 2,500.000 26,550 615,197 | oo 0 0 0 0 .0 ..U | 09/30/2008.
001743 AE 3 |AMMC CLO 2016-18A SUB 0 05/26/28. . |Reeii | | ....6,945,000.000 ..6,042,150 6,047,706 | .... 70,262 450,019 0 L0 ..19,731 .0 ..U | 04/20/2016.
001747 AE 4 |AMMC CLO 2012-11A SUB 0 10/30/23.... R..... .| -...5,925,000.000 ..3,377,250 4,421,250 | ..... 275,367 465,467 0 2,282,334 | ... 1,562,334 | ... 720,000 0 U | 09/15/2016.
001748  AD 4 |AMMC 2014-14A SUB 0 07/27/26. ...3,000,000.000 ..1,890,000 ...2,795,400 | .... 46,215 274,531 0 .333,090 01.. 333,090 0 U | 06/12/2014.
001750 AB 4 |AMMC CLO 2011-9A 01-15-22 .| ....7,420,000.000 ..5,045,600 ...7,420,000 | ... 525,465 439,654 0 1,767,784 | ............. 1,161,452 | ... 606,332 0 U | 1117/2011.
001752 AE 4 |AMMC CLO 2012-10A SUB 04/11/22 R ...| ...8,540,000.000 | ..............4,611,600 | .........54.000 | ..............4,611,600 | .............. 7411906 | oo 168,252 615,089 0 462,164 01.. 462,164 | ... 0 U | 11/03/2016.
00175N  AC 2 |AMMC CLO 2014-15A SUB 0 12/09/26.... R..... ... | ....3,000,000.000 ...2,685,000 | ... 56,588 263,361 0 399,791 | e 350,958 | .oooiviiirns 48,833 | .o {0 U | 12/09/2014.
00176B  AF 0 |AMMC CLO 2013-13A SUB 0 01/24/26.... R..... ...| -...5,220,000.000 4,800,312 | oo 101,829 682,623 0 441,638 0 441,638 0 U | 11/21/2013.
00176E AE 7 |AMMC CLO 2013-12A SUB 0 05/10/25.... R..... ... | -...3,600,000.000 ...3,060,000 | ... 28,536 391,689 0 .287,086 0 287,086 0 U | 04/10/2013.
00176K  AC 7 |AMMC CLO 2015-16A SUB 0 04/14/27.... R .| -...3,960,000.000 | . . ...3,423,600 | .... 63,969 314,227 0 420,588 0 420,588 0 U | 02/26/2016.
00176M  AC 3 |AMMC 2015-17A SUB 0 11/15/27......coooorieireriereiieceeissesiesesiesesiesssiessiessniees R .| ....6,480,000.000 5,366,088 | ........82.810 | ...............5,366,088 | ............. 5,589,000 | ... 61,344 867,129 0 130,045 0 130,045 0 U | 11/13/2015.
00176Q AC 4 |AMMC CLO 2016-19A SUB 0 10/15/28..........ceooirmrirriirineieissierssssseessssssessniens | ovvenes v ....8,355,000.000 | ............... 7,306,448 ...1,143,525 0 0 162,923 0 162,923 0 U | 10/07/2016.
00287Y 10 9 |ABBVIE INC.......ccooviiiiiieiiceiicciieseiseeiesessssssssessesesssessessssesesesnessenesiens | cvienes 55,000.000 3,444,100 ...2,972,503 125,400 0 .185,900 0 185,900 0 L | 10/22/2015.
008252 10 8 | AFFILIATED MANAGERS GROUP..........cccoimiiiriiiinisniiesiesssicssissiiesienes | v | e 10,000.000 ..1,453,000 ...1,332,236 0 0 120,764 0 120,764 0 L | 11/01/2016.
02005N 10 O |ALLY FINANCIAL INC .......395,000.000 | . ..7,512,900 ...8,607,171 63,200 0 2,106,091 | .... 215,460 | ... 0 L | 07/07/2016.
023850 ZZ 6 |AMERICAN APPAREL LLC JOVR 13,155.000 0 .0 0 0 0 (VI O (U (U A | 11/01/2016.
037347 10 1 |ANWORTH MORTGAGE ASSET CORP IR I R [ 580,950.000 3,003,512 ...3,254,796 | .... 87,142 348,570 0 476,379 0f.. 476,379 | ... 0 L | 12/16/2013.
03762U 10 5 |APOLLO COMMERCIAL REAL ESTATE ettt | s | e 144,912.000 | ............... 2,408,437 | ........ 16.620 | ... ..2,408,437 | ... ..2,373,659 | .... 66,660 | . 66,660 (1 IR 34779 |0 [ s 34,779 09/01/2016.
037833 10 0 [APPLE INC...oiiiiiiieiiieerieis s | arvsinns | e 144,900.000 | ............. 16,782,318 | ....... 115.820 | oo 16,782,318 | ..covves 8,125,935 | ..o 0 323127 0 1,530,144 | ..ccovvviiiienenn0 [ i 1,530,144 06/28/2013.
03938L 10 4 |ARCELORMITTAL Cl 400,000.000 2,920,000 | ........... 7.300 ....2,920,000 | ..... 3,862,788 | ...ocovvcernnd 0 0 0 1,722,476 .. 1,722,476 05/31/2013.
041356 20 5 |ARLINGTON ASSET INVESTMENT-A. . [V 800,842.000 ...11,868,478 | ........ 14.820 | ... 11,868,478 | ............ 12,008,665 | ..... 500,526 2,002,105 0 1,273,339 ..1,273,339 11/16/2015.
06738E 20 4 |BARCLAYS PLC-SPONS ADR.........coomviimmiiiniiinniisnniisnicssssessssisssnssssssssssssnns | coenes Clo 132,500.000 | ........ccco.. 1,457,500 | ......... 11.000 | .coovvvis 1,457,500 | ...cccooooveee 2,063,913 33,767 0 662,063 .(259,700) 06/26/2014.
081543  ZB 9 | BENCHMARK ACQUISITION CO.......coooirriimriiririreiieseeieseeissesissssiesesesessenes R 280.000 0 .0 0 0 0 ..A'| 02/13/2007.
081543  ZZ 6 |BENCHMARK ACQ CO WTS 2-20-17P12 C13...... Rees 700.000 0 0 0 0 (VI R (O (VI A | 02/13/2007.
088555 ZB 6 |BIDTELLECT $6.78 6/29/2025 R | 147,493.000 ...1,045,725 .0 0 0 .945,430 01.. 945,430 | ... 0 A | 06/30/2015.
09062X 10 3 |BIOGEN INC RSSO BRI POV 3,500.000 | .. 992,530 .0 0 (O I (79,695) | ..ooooveerrierrianad (V1 O (79,695) | ...ovooovverrrirrriinne (VI L | 07/24/2015.
09628D 10 4 |BLUESTEM GROUP INC.........covriiiriiiriinrisnsisesisssssssssisssesssesssesnnns | s IO 1,430.000 | ..o 1573 | o 1.100 1,573 .0 0 (U I 2,609 | ... U [ 12/31/2014.
112502 10 9 |BROOKE CORP e 500.000 0 0.000 0 0 0 0 0 . ...L | 10/27/2004.
12673A 10 8 |CYSINVESTMENTS INC...oovoriviriniiiriiirisieiseiiesisisssens e sssssiesssssessessssssnsns | esvenes [N I 966,000.000 | ............... 7,467,180 | ........... 7730 | oo 7,467,180 .0 975,660 0 .579,600 0f.. 579,600 |... 0 L | 12/06/2013.
133999  ZZ 8 |CGLHOLDINGS Il CORPORATION................. R ..3,450.000 ..7,006,950 | .....2,031.000 .0 0 0 3,556,950 0 | oo 3,556,950 | ..o (U R A | 04/21/2015.
134999  ZZ 7 |CRANEMERE UK HOLDINGS I LIMITED Rees C ..3,000.000 | . ..3,210,000 | .....1,070.000 .0 0 0 .210,000 01.. 210,000 | ... 0 A | 05/10/2016.
140570 10 1 |CAPITOL FEDERAL FINANCIAL.........coovviiriiiiriiiinniiessisnsiisneissssssssenssennnes | o OO [ 36,000.000 | ...ovvvuriiinnes 592,560 31,680 0 .140,400 0. 140,400 | ... 0 L | 12/16/2010.
156504 30 0 |CENTURY COMMUNITIES......cocommoeirierecriesiieeissesisesess s ssssssssssssssssssssnnes | eesons [V 425,500.000 ..8,935,500 ...7,917,020 0 0 0 1,399,895 | ... (VIR 1,399,895 | ..o (VN L | 12/10/2014.
17275R 10 2 |CISCO SYSTEMS INC.......coouiiiiirierieritiissiiesiesessiss i | coienes RO [, 100,000.000 | . ..3,022,000 | ......... 30.220 ...3,022,000 ...2,047,600 L0 99,000 0 .306,500 0 306,500 0 L | 12/12/2013.
172967 42 4 |CITIGROUP INC.......oooiviiieiireiieceiieseiieseeiesesiseesessesssesessessssssssssssssssssnssnns. | cvieies [V 396,300.000 23,552,109 59.430 23,552,109 .14,616,383 .0 166,446 0 3,043,584 0 .0 ...L | 01/15/2015.
18885T 10 8 |CLIPPER REALTY INC.....ooiiiiiiriiiriiireiieseiiesesisesiesesissssssssissssssssesssisens | eeeees [V (O 444,444,000 | ............... 6,111,105 | ......... 13.750 | ... ..6,111,105 | ... ...5,999,994 | . .0 115,555 0 0 0 .0 ..A| 07/27/2015.
189754 10 4 |COACH INC......iiiricesceces s | oo IO [ 160,300.000 5,613,706 35.020 | ..ccoovviinnne 5,613,706 | ..coocccvevene. 7,337,838 | ... 54,101 162,304 0 .367,087 0 0 L | 06/19/2014.
20030N 10 1 | COMCAST CORPORATION CLASS A......ccoooviiriiireiiereiiereiieseeiesesiesssiessseseeees | oeeeees [V 103,500.000 | ....ccoooueve 7,146,675 | ......... 69.050 | ...ccoovvunnnee 7,146,675 | .....cccceoe.n. 1,761,076 | .... 28,463 111,263 0 1,306,170 .0 ...L | 08/30/2010.
22282E 10 2 | COVANTA HOLDING CORPORATION........ccovrvrererrrrrirnierssnssserensssssesesssensnssnene | snvenes 72.000 1,123 1123 | 1,426 18 72 0 8 ] ...L [ 05/04/2009.
22662X 10 0 | CRIMSON WINE GROUP LTD........oiivirrrirreireriiseneiseseisesessesessesessesesseseseens | cvienes 763.000 7,149 7,149 0 0 435 .0 ...L | 02/26/2013.
23359* 10 9 |DTV AMERICA CORPORATION.......cooiiieiiiriiiiiniisiieiiesiieisieisessssisssssenies | conreens OO IR 888,889.000 ..1,333,334 ...1,333,334 0 0 (666,667) | . .0 ...A | 06/30/2015.
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24703L 10 3 |DELL TECHNOLOGIES-CL V.....cooooiiiiiriiiriiiciississsisssesssisesessssesssnsssnes | areveons OO 19,505.000 | ........cc..... 1,072,190 | ........ 54.970 | ..ccoovvr 1,072,190 | oo 920,636 | ..o 0 0 0 151,554 0. 151,554 | ... 0 09/07/2016.
247361 70 2 |DELTAAIRLINES INC......ooiiiiiiiriiireiieceiieceiieseiiseseeiesesissesiesssisssssesssssssio | creveons POV 38,216.000 | ..o 1,879,845 | ......... 49.190 | oo 1,879,845 ...380,175 .0 21,817 (U R (57,324) | oo 0 (57,324) | ... .0 04/08/2011.
255402 40 6 |DIVINE INC.CLASS A......coooiiriiiriiiirissnisssissnesssssssssis s ssssssssnnns | arvveons OO [ 24,892.000 0 0.000 0. .0 0 0 0 0. .0 12/26/2001.
268684 10 7 |EMEREORGN TRNPV......ooiiiiiiiiiiciiiiciseeeisesisesssssiesesesssssesessssesisssses | aeevenns wr| -...1,041,439.000 5,936 0.006 5,936 0 .0 9,456 0 ....(4,478) 0. (4,478)] ... 0 04/01/2014.
26875U  ZZ 6 |EOS ENERGY STORAGE LLC......cocmiriiirriiriiieriieeiissesiesssiesssiesssisssisssenos Rees | e 571,428.000 | ....coovvvevnnes 999,999 .0 0 0 0 (VN A | 11/30/2016.
278642 10 3 |EBAYINC [ OO 50,400.000 1,496,376 .0 0 0 111,384 0 L | 06/24/2014.
288522 30 3 |ELLINGTON FINANCIAL LLC IO [V 312,700.000 .0 609,765 0 466,998 (VI L | 11/29/2011.
29402T 10 9 |ENVEN ENERGY CORP.......ccccimmmiiiimiiiniiiinisssissnsnssissnsissssssssssssssssnsssns | avvveons IO (O 750,000.000 .0 0 0 0 .0 10/30/2015.
30605H 10 8 |FAIRWAY ENERGY PARTNERS LLC e ..750,000.000 0 0 0 0 0 .0 0 06/30/2015.
320666 ZZ 6 |FIRST MARINER BANK........cccoiiiiiiiiiieiiicissieiensiesisi st enses R..... o | e 62,500.000 | ... ...0 0 0 .265,625 0.. 265,625 0 06/30/2014.
354613 10 1 |FRANKLIN RESOURCES INC........ccooooiriimeiiiriiieneeiesesiesesissesisseseesssssnesesnnns | aeeveons 93,550.000 3,702,709 67,356 0 258,198 0].. 258,198 0 09/29/2015.
359678 10 9 |FULL HOUSE RESORTS, INC........oovvvemiriririrriiseeissssisessiessisessisessssessssenns | aeevenns POV 35,331.000 84,794 0 LU IO 25,792 | oo (VI [P 25,792 | oo 0 05/30/2008.
369300 10 8 | GENERAL CABLE CORPORATION..........coomvimmriinriniisnsisnsisseisnsissssissnenes | arvveoas IO (O 861,550.000 16,412,528 620,316 0 6,376,088 | ............. 1,634,177 | ..o 484,91 | 0 09/29/2015.
37045V 10 0 | GENERAL MOTORS CO.....ccovvuouiiimriiimceiisesisesisesessesesisesessssssssssesesessssssssssens | v | e 631,400.000 | ... 21,997,976 959,728 0 524,062 0].. 524,062 | ... 0 08/24/2015.
375558 10 3 | GILEAD SCIENCES INC.......ccoiririierieiinnissisesesiesiesissiesisssssessesisnsinns. | cvinenes JEU 77,143.000 | ..ooovverenne 5,524,210 141,943 0 (2,102,277) 0 | ennn(2,102,277) | ... .0 01/29/2016.
45665G 30 3 | INFINITY PHARMACEUTICALS INC....... SV DO 20,000.000 27,000 . 0 (U I 12,400 | oo 142,400 | ... (130,000) | ... .0 06/04/2013.
45774W 10 8 |INSTEEL INDUSTRIES INC.......ccovvvierriiirriiceiieceiieeesieessiesssiesssissesiessssesssinns | oereees 414,545 | ... 31,500 | . 26,824 0 .362,244 0. 362,244 0 05/15/2007.
46131B 10 0 |INVESCO MORTGAGE CAPITAL 920,711 | ... 24,400 | . 97,600 0 134,810 01.. 134,810 0 07/10/2013.
477700 ZA 9 |JOBSON MEDICALLLC.......ccooomcrrireriienes 0 0 0 [ om0 [0 | (VN A | 03/20/2012.
48248M 10 2 |KKR & COLP...oiiiiiie s | cvienes RO [, 167,953.000 | ...covveveeene 2,584,797 107,490 0 922,480 | .ooieirnnn895,188 | 27,297 | {0 L | 01/12/2016.
487836 10 8 |KELLOGG CO......cvoomriereiiceiiseeiesesiesesiesesissessssessssesssssssssssssssssssssssssssssns | aeeveons 38,850.000 2,863,634 113,805 (U I 55,944 0 L | 11/04/2010.
50181P 10 0 |LCNB CORPORATION........cooouivimrririiiresiisessisesiisesessesessesessessssesssssssssssenes | v [V 107,385.000 2,496,701 69,608 0 739,883 0 L | 09/25/2014.
522111 ZB 2 |LECTRUS CORP WARRANTS........covirriiriiicniisneiiesssisssisssisssssssesnseas R OO 17,481.000 6,667 0 0 L0 OO SPOPOOORL | R OUUOPUURPOUPPOOROOR | N OPOUOPOOPPOURROOROR N VPPN A | 11/15/2013.
524901 10 5 |LEGG MASON INC.......coooiiiiiiriiiiciiieceiieseiieseeiesesiesesis s | seevenas [V 111,400.000 3,331,974 73,170 0 275,203 .0 ..L | 11/01/2016.
527288 10 4 |LEUCADIA NATIONAL CORP.......ccocooiiriiimiiiiniiisniissniissseissssssssssssssssnsssnenes | arvveons .7,633.000 177,467 1,908 0 .0 ...L | 08/16/2011.
55378A 10 5 |MTGE INVESTMENT CORP........ccoooiiviiimriiiriiieceiieseiiecesieseseeseseessseesssssessseenns | cvieees [V 356,325.000 ....5,594,303 570,120 0 .620,006 01.. 620,006 0 L | 01/02/2014.
58503F 10 6 |MEDLEY CAPITAL CORP.......cccoimiiiiririiieiinsiiesiesiissiissiisssiesisesessssssiesesiens | cvienes [V IV 905,157.000 | ... 6,797,729 941,363 0 1,023,792 | o 811,214 | ... 212,578 | ... 0 L | 01/20/2016.
58503T 10 6 |MEDLEY MANAGEMENT INC - A.....cooomiiiiiiiineseeeseciseceseseesesessesessssesienes | ceeveons | e 276,350.000 2,735,865 0 221,080 0 1,163,434 | o) (VI 1,163,434 | o) 0 [ L | 08/12/2015.
59156R 10 8 |METLIFEINC.... e ..114,000.000 ....6,143,460 0 197,950 0 647,520 01.. 647,520 | ... 0 L | 09/24/2015.
62913F 50 8 |NIFTHOLDINGS INC........coovoriiiiriiiiriiscnissessesssisssssissss s | arvveons OO [ 24,793.000 0 0 (U I 10,661 | ..vvvierren82,561 | e (71,900) [ o0 [ L | 06/26/2015.
629209 30 5 |NMIHOLDINGS INC.......coovoiiiiireiiereiiereiieseiiecesiesesiesesiesesseseseeseseesssiesssins | seevenns [V 462,000.000 . 0 0 0 1,792,560 U | 03/04/2014.
629377 50 8 |NRG ENERGY INC.....cooviiiiriieriiniresiisissie s ssessssssssesssssns | aveenes . 3,424.000 | ...ccoovvernn. 41,978 | i 12.260 ..41,978 0 805 (01 IO 1,678 ..L [ 04/01/2014.
649445 10 3 |NEW YORK COMMUNITY BANCORP.........ccooommmriimmmrinnriirnriinneisesessnssssseesens | ceevenns | e 350,000.000 | ...............5,568,500 | ......... 15.910 | oo 5,568,500 0 238,000 0 (143,500) | . ...L | 09/29/2011.
66704R 80 3 |NORTHSTAR REALTY FINANCE CORP I oo ] -...1,602,955.000 | ... 24,284,768 | ........ 15.150 24,284,768 .0 2,469,336 0 (588,009) | . . L | 07/01/2016.
66706L 10 1 |NORTHSTAR REALTY EUROPE CORP.........cccccoumvirnrnienas B IO [ 141,708.000 | ............... 1,781,270 | ........ 12.570 ..1,781,270 L0 85,025 0 107,698 107,698 |... L | 11/03/2015.
674001 20 1 | OAKTREE CAPITAL GROUP LLC........iiiiiririiriiireiseseiseseieseiseseiseseisesessenes | ceevenns 20,000.000 750,000 0 45,000 (U I (132,294) | .ooovvieriiienenn0 | i (132,294) | ..oooorcne (VN L | 01/12/2016.
682143 10 2 |OMEROS CORP........eviriiriiirieririisiissiissie s ssisssiesienienes | cvienes [N I 286,040.000 2,837,517 0 0 0 (1,661,892) | . (1,661,892) | ... 10/01/2015.
68620A 10 4 |ORGANOVO HOLDINGS INC 91,500.000 310,185 0 0 0. 82,350 ..82,350 0 12/17/2012.
69290R 10 4 |PDVWIRELESS INC . 9,395,232 0 0 0 ...(2,062,368) | . ..L [07/16/2015.
695042 10 1 |PACIFIC VENTURES GROUP INC.........cooovuiiriiiimiiirrisneisneissessssiesnssissssen | crevenns | 1,320,000 | 1,888 0 0 0 898 | .0 | iiiinen898 [0 [ U | 12/02/1996.
70450Y 10 3 |PAYPAL HOLDINGS INC......coooiiveiiiieeriieiieceieseissseisessissessiiesssseseseeseseesess | cvieees . ...1,989,288 | ......... 39470 | ... ,989,288 0 0 0 .164,808 L | 07/20/2015.
70469L 10 0 |PEAKRESORTSINC, 6,219,469 5.550 | ... ...6,219,469 0 154,086 (U I (515,488) | ..ot 04/20/2015.
714239  ZA 1 |PERMIAN HOLDCO 2 INC . . | e 112,202.000 280,505 2.500 | ... 280,505 .0 0 0 0 0. ..A'| 11/01/2016.
73754Y 10 0 |POTBELLY CORP.....ovvviiiiiririeeiisiiessiessiesesss s sssssssssso | svinees POV 30,000.000 | ..ovvrnrirnnns 387,000 | ......... 12.900 | .oovvvvirnrenne 387,000 | ..ovvrvvenn 4T3,469 | s 0 0 LI IO 35,700 | .o (VI [ 35,700 | ..orvverriieniinnn (VN L | 06/27/2014.
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743487 10 2 |PROSPECT CAPITAL CORP.......cooiiriiimriirniiniisseisniiisnessssissssssnssssnssinns | avvvins | ane | cevenas 400,000.000 3,340,000 8.350 | .oorrrirr 3,340,000 | ..ccooovrrenes 3,303,832 33,332 399,984 0 723,832 | oo 175,832 548,000 |..... 0 12/17/2014.
744320 10 2 | PRUDENTIAL FINANCIAL, INC......cooooiviieiiieiiieriiseceiseseiseseiseseissseiseseiseneies. | envvees | one | cevenns 112,500.000 | ............. 11,706,750 | ....... 104.060 11,706,750 0 325,938 0 2,548,125 0 2,548,125 | ... .0 08/25/2015.
76117W 10 9 |RESOLUTE FOREST PRODUCTS.........coovviimriiineiiineiisnsisnsiissesisssssssssisnsiens | aviinns [ eoe | o 474,084.000 2,536,349 5.350 | .o 2,536,349 0 0 0 1,060,706 | ............. 2,113,172 (1,052,466) | ... .0 12/11/2015.
76150W 10 7 |REVERSE MORTGAGE INVESTMENT.........ccoooviimmeiiminiinnrieneisenesisenessenessnneees. | evvenes [ eoe | e 600,000.000 4,800,000 8.000 .0 942,000 0 4,458,000 ....708,000 | ... .0 02/06/2014.
76155G 20 6 |REVOLUTION LIGHTING TECHNOLOGIES INC NPV.......ccovrmririrnnrniererneirsnnniens | ceevenes | | e 902,535.000 4,963,943 5.500 .0 0 0 1,678,146 (1,235,838) | ... .0 05/03/2016.
81617J 10 3 |SELECT ENERGY SERVICES INC CLA........ccovviiriiirerineiisnissseessesissniissnens | vnnenen | o | oeveees 150,000.000 | ............... 3,225,000 0 0 0 .225,000 225,000 |..... 0 12/13/2016.
86181Q 30 0 |STONEGATE MORTGAGE CORP.........coovvuimiriiirineiieneiessiseeiseseisssiesssions | oeeeees ....1,175,725.000 7,019,078 .0 0 0 513,727 513,727 |..... 0 10/23/2015.
86933G 10 5 |SUTHERLAND ASSET MANAGEMENT 367,152.000 | ............... 4,938,194 .128,503 0 0 110,146 110,146 .0 11/02/2016.
881624 20 9 | TEVA PHARMACEUTICAL-SP ADR .|C 90,000.000 3,262,500 21,675 0 (194,316) | . ...(194,316) 0 12/06/2016.
896047 50 3 |TRIBUNE MEDIA CO-A 317,400.000 | ..ccovvvenee 11,102,652 317,400 0 913,695 913,695 |..... 0 02/29/2016.
90130A 10 1 |TWENTY-FIRST CENTURY FOX-A.......coiiviiimmiiimriinnieneescesieseiessesessssessssssnns | cvieees B 50,000.000 1,402,000 0 0 212,725 212,725 | ... 0 09/15/2016.
90187B 10 1 | TWO HARBORS INVESTMENT CORP..........coovvirrrirriinreieneiisseiseneissneessneions | evveees [ eoe | e 273,000.000 2,380,560 259,350 0 544418 | ... 375,158 | 169,260 | ..vooovverrrirriin 0 12/06/2013.
92345Y 10 6 |VERISKANALYTICS INC-CLASS A......ccevvviiriiiriiinniissniisssiissssissnsissssssssinns | o [ eoe | e 186,191.000 15,113,123 0 0 798,759 798,759 | ... .0 10/06/2011.
92553P 20 1 |VIACOMINC CLASS B.........cooiiiriiiceiieceiiesesiesesiesesisesesessessssessesssesssseesssens | evnenes [ eoe | voeend 438,350.000 15,386,085 613,690 (U I (2,656,401) | ...oocvverreri (VI [P (2,656,401) | ... .0 08/27/2015.
92870X 30 9 [VOLTARICORP......civiirieritieirnsisiseiesessssie st sesssssssisessssssssesssesnns | srevenes 5,652.000 12,604 0 0 ....(15,656) | . .0 06/17/2010.
949746 10 1 |WELLS FARGO & CO.....cccoooourriiriiiceiineisseiiseseisessisesesssssssessssessssssssssnesns | avvvies | eee | cevenns 122,000.000 6,723,420 311,733 0 .0 08/23/2011.
983555  ZZ 9 | XCEL BRANDS WTS $0.01 09/28/2018 Ree 0 (U I (338,807) .0 09/29/2011.
D18190 89 8 |DEUTSCHE BANK AG-REGISTERED .|D 0 0 171,616 0 12/11/2015.
GO750W 10 4 |AXOVANT SCIENCES LTD D . 0 LU IO (483,565) .0 10/16/2015.
G30401 10 6 |ENDO INTERNATIONAL PLC........coiiiiimriiririniisiinesiesiesisssssssieesiessessssnies | cevvees D 383,690.000 6,319,374 0 0 A77.127 .0 05/11/2016.
G5480U 15 3 |LIBERTY GLOBAL PLC LILAC SERIES C. D|... 125,000.000 | ............... 2,646,250 0 0 .0 11/07/2016.
G5785G 10 7 |MALLINCKRODT PLC ..o sisesessessssssessessssesssseses | oo D ... 128,900.000 ...6,421,798 0 0 .0 12/28/2016.
G5960L 10 3 |MEDTRONIC PLC.......ooiiiiiriiiriiireissesseiiseissesisesisesssssseesesssssssssssesnns | conneees D. 85,000.000 137,700 0 .0 ...L | 08/15/2011.
G79441 10 4 [ SEACO LTD.....oiiiiiiieiiicieieeeiieresissesisesiessssssss s | oeeeies D | ...1,043,750.000 0 0 (VN L | 02/12/2009.
N59465 10 9 [MYLAN NV snsssnsssnnnes | sieinns Di. 50,000.000 1,907,500 0 0 0 L | 11/22/2016.
29402T 11 7 |ENVEN ENERGY CORP-CW20 15.........cooriieiriirerienneissenissnssssssssssssenssennnns | eevvies | ene | eevenns 750,000.000 67,125 0 0 0 10/30/2015.
294027 30 7 |ENVEN ENERGY CORP-CW20 12.5.....ccvuiiriiiirirerinniiseisnississssessrssssssssnsssssensnsns | asnnns | eoe | overes 750,000.000 41,100 0 0 0 ...A [ 10/30/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........ovrriiniiiniiiiins cerieieissisnsisessesssnerssesssnnees | eenseeeendd 464,315,828 20,892,604 (V) I 43,093,021 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
C7051# 10 6 | GAI WARRANTY COMPANY OF CANADA ..o | s C 100.000 0]...1,982.190 | ..o 198,219 | i 780,235 | 0 0 0 0 0 11/25/2002.
C7078# 10 5 |PLLS CDAINS BROKERS INC c 49.000 0 ...2,811.010 .0 0 0 0 .0 12/12/2001.
C7078%# 11 3 |PLLS CDA INS BROKERS CLASS A2 C 49.000 0 ...2,811.010 ...0 0 0 0 ...0 12/12/2001.
GA794# 10 1 |INSURANCE (GB) LIMITED..........otvierriririererinririneiseeneseseesssessessssesesssenesssnesens | oeneees D |...17,714,285.000 0 0.120 ] 0 0 (557,595) | . .0 09/28/2012.
P2826# 10 7 |EL AGUILA COMPANIA DE SEGUROS CL | ..o | cevvenns D | ...1,750,711.000 | ...cccoovurrucs 5,697,762 | ........... 4.070 .0 0 0 ...(4,617,037) | . .0 03/25/2010.
02961# 10 9 | AMERICAN SIGNATURE UNDERWRITERS, INC.........c.cccovvvimmmiivmmmiiinniinnniiinnis | cvveine | ene | eereeeen1,000.000 | o0 | i 1.000 .0 0 0 0 .0 07/03/2001.
11483* 10 3 |BROTHERS PROPERTY CORPORATION .233,722.930 18,697,834 0 8,000,000 0 6,083,377 0 10/01/1987.
22729* 10 4 |CROP MANAGERS INSURANCE AGENCY INC ......ccccovrmiirervnrerersernnnennnsiins | wvvvinee [ oor | rereeernn 1,000,000 [ oioviivviniiririnnencn0 | i 1.000 | oo 1,000 ...0 0 0 0 ...0 12/28/1989.
24817@ 10 1 |DEMPSEY AND SIDERS AGENCY, INC. SRS IO . 343.000 0] e 868.800 .0 0 (U I (350,000) .0 01/13/1976.
27951% 10 8 |EDEN PARK INSURANCE BROKERS, INC. .....ccccomtvvimririririinniieesrisensiseniiens | cevvenns B 1,000.000 | ..voouvverrrrirerrinn 0 | e 812.060 .0 0 0 0 0 .0 12/31/2006.
30244# 10 9 |FCIAMANAGEMENT COMPANY INC. oo | e 158.000 0 |....2,515.150 .0 500,070 0 0 0 .0 10/01/1991.
30957 10 0 |FARMERS CROP INSURANCE ALLIANCE INS ........cccooviiiriimamiirereirecissnniiineniins [ v 500.000 0] 102.640 .0 90,000 0 0 0 .0 09/30/2005.
36145%# 10 6 |GAIWARRANTY COMPANY e | aveeens . 850.000 6,475,345 | .....7,618.050 ...0 0 0 1,569,985 | ..o 0 .0 03/12/2001.
37939@ 10 6 | GLOBAL PREMIER FINANCE COMPANY  ....cooiiiiiiiciieceiseceiecesieseseniins | e [ 1,000.000 | ..oooovverrririri 0] . 341.860 .0 1,000,000 0 0 0 .0 09/18/1998.
38990 10 2 | GREAT AMERICAN AGENCY OF TEXAS, INC......coovmrviirmrrinrrisrrinneeisenessnnnnins | cvieees B 1,000.000 | ..vooovverrrierrin (VN 1.000 0 0 0 0 (VI O (O 0 11/19/2002.
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38982@ 10 0 | GREAT AMERICAN ALLIANCE INSURANCE CO........ccoooimmiiimiiinieiineiiseiiiennnes | coeneees OO 900.000 | ............. 30,362,913 |...33,736.570 | ............. 30,362,913 | ............. 28,816,485 0 0 557,711 0. 557,711 | ... 0 K | 03/16/1999.
38983@ 10 9 | GREAT AMERICAN ASSURANCE COMPANY  ......cooiiiiiiiiiriinnrineneiieneiienenes | verenes | e | veeiens 15,000.000 .....1,316.680 19,750,156 113,151,223 0 0 245,529 01.. 245529 | ... 0 K | 12/31/1985.
389832 ZZ 9 | GREAT AMERICAN CASUALTY INSURANCE CO.. . IO 10,000.000 .....1,090.310 10,903,140 ...8,032,679 1,100,000 (U I (888,907) | ..oooovvrricnienad 0 | e (888,907) | ...cvvvervvrriiiinns (V[ K | 04/24/2003.
38984@ 10 8 | GREAT AMERICAN E&S INSURANCE COMPANY. ST DO [V 10,000.000 .....4,703.540 47,035,430 37,150,000 0 0 846,847 0].. 846,847 | ... 0 K | 03/14/1979.
38985* 10 9 | GREAT AMERICAN SECURITY INSURANCE CO......ccooomrvierrriirriirrieeneieeseiins [ v POV O 24,000.000 ...15,333,429 | ... 638.890 | ... 15,333,429 | .... 15,818,371 1,600,000 (1 I (1,416,847) | cooooverrerri (VI [P (1,416,847) | covoonvverrierrrid (VN K | 12/31/2004.
38985# 10 5 | GREAT AMERICAN INSURANCE CO. OF NY ....cccoooiiiiiinriinniienissneisneienins | e IO [ 200,000.000 | ............. 48,177,793 | ....... 240.890 | ............ 48,177,793 | ..cccooveven 23,431,111 1,200,000 (U I (90,30) | ....oooovvriennd (V1 [ (90,308) | ....oooovverriirnienas 0 | K | 12/31/1970.
38986* 10 8 | GREAT AMERICAN PROTECTION INS. CO. .... I 22,136,779 922.370 22,136,779 14,200,000 2,400,000 (U I (1,868,629) | ...ooovvvrrirrriana (VI [P (1,868,629) | ...eovvverriirrrrin (VN K | 12/12/1991.
38986# 10 4 | GREAT AMERICAN CONTEMPORARY INS. CO.......ooovrvvirriireisneisneiisniiiinns | e ceo | 300000 | s 10,580,804 | ...35,269.350 10,580,804 10,382,102 0 0 114,105 0].. 114,105 0 K | 03/31/2004.
38986@ 10 6 | GREAT AMERICAN SPIRIT INSURANCE CO. .....ccooooiieiiiiineiieneiieseiieseniecens | oeeenes JOVR 24,000.000 | ...ccoovwenee 16,865,526 | ....... 702.730 16,865,526 117,260,328 1,800,000 (U I (1,558,248) | ....ocvvvrrerri 0 ..(1,558,248) .0 K | 12/31/2004.
38990@ 10 0 | GREAT AMERICAN INSURANCE AGENCY, INC . e ..1,000.000 0 829.170 829,171 ..261,000 500,000 0 0 0 K| 07/30/1999.
38987# 10 3 | GREAT AMERICAN MGMT. SERVICES INC. .......ccoovviriiiirriircienceiecnrieenieens | e 100.000 0] . 297.980 29,798 .10,090,392 0 0 0 .0 ..K'| 06/07/1971.
38987@ 10 5 |GREAT AMERICANLLOYD'S, INC. oo | s POV 1,000.000 | ..ooovvverrricriinn 0 . 1,000 ..1,000 0 0 0 .0 ...K'| 09/08/1983.
38988@ 10 4 |GREATAMERICANREINC. s | s 600.000 0 N 0 0 0 .0 K | 10/01/1975.
38990# 10 8 | GREAT AMERICAN FIDELITY INSURANCE CO SRR I [V 2,500.000 | ... 47,101,258 |...18,840.500 0 0 902,619 0 K | 12/30/1994.
49309@ 10 3 |KEYLARGO GROUP, INC.  neneeniensnsisnisssienienenns | eveenes | e | evereeens 27,465.000 JOO 1 OO 1.170 0 0 0 .0 K| 12/23/1992.
74315% 10 1 |PROFESSIONAL RISK BROKERS e OO 1,000.000 .0 .....6,381.620 4,000,000 0 0 .0 ..K'| 12/31/2006.
361352 ZZ 0 |NATIONAL INTERSTATE CORPORATION  ....cooiiiiiiriiiiniiiisnniessnnesssnsssnnieas | seeeenas [ 1,000.000 ..498,118,695 | ........ 21.240 9,384,000 0 ....(66,229,659) | ...oovvvivnriinannn0 |, (66,229,659) | ....ovoovrrranriiennn0 | K | 12/28/1989.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates..... ..797,236,864 XXX 31,574,070 0 ....(67,257,053) | . ....(67,257,053) XXX XXX
Common Stocks - Mutual Funds
89147L 10 0 | TORTOISE ENERGY INFRASTRUCTURE | | ....... 160,236.000 4,917,643 30.690 419,818 0 459,877 0].. 459,877 | ... 0 L | 12/11/2015.
9299999. Total - Common Stocks - Mutual Funds........ - - 4,917,643 XXX ..4,917,643 | ... ...5,375,401 .0 419,818 0 459,877 0].. 459,877 | ... 0 XXX XXX
9799999. Total - COMMON SHOCK......rvuvirierciis st ensssssss s | connnees 1,266,470,335 XXX [ 1,278,169,586 | ........ 1,159,725,673 2,922,733 52,886,492 0 [ s (23,704,155) | ........... 24,515,458 | .......... (48,219,613) | ..o 0 XXX XXX
9899999. Total COMMON aNd Preferred StOCK......... ..o cossssnsss s | connnies 1,480,974,042 XXX | 1,497,924,848 | ........ 1,378,190,925 4,377,396 62,827,648 (U (23,778,986) | ........... 26,010,958 | .......... (49,826,777) | ..ol 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....20, the total $ value (included in Column 8) of all such issues $.....58,732,073.
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Bonds - U.S. States, Territories and P
97705M  BW 4 |WI ST-1-PREREF 5 18 05/01/2018 04/29/2016........ Def ment 1,313,224
97705M  CH 6 |WI ST-1-UNREF 5 18 05/01/2018, 04/29/2016. Def nent 859,849
1799999. Total - Bonds - U.S. States, TEITOrES & POSSESSIONS. .......uuuruuuriuirisirrsiarissiisisisisrsesis s erss s eatsssasss b8 0808088080880t 2,173,074

Bonds - U.S. Political Subdivisions of States
850000 3F 5 |SPRING TX ISD PREF 5.00 08/15/2019 01/29/2016........ Def MENE. .. 910,140
850000  3S 7 | SPRING TX ISD UNREF 5.00 8/15/2019 01/29/2016........ Def MENE. 124,110
2499999, Total - Bonds - U.S. POlItiCal SUDGIVISIONS O SEALES...............coviuiriiiieiiiiceitieeescietevecese et esese et s seasveses eveeassesesesesssssesssesesasessesetesasasssaassesetesasasssansesetss s esassssesesesssassasnsesesssassnsasnsnensnees 1,034,250

Bonds - U.S. Special e and Special A
15976R  AC 2 |CHARLES CITY ECON A 2.875 02/01/2029...........cvrvvrnec. 10/28/2016........ BANC OF AMERICA SECURITIES. 2,650,000 | ..o 2,650,000 |....... 0
19647P  BH 5 |CO HSG FIN AUTH | 3.45 06/01/2056..........ccovuerenrerrireriniirieniines 04/25/2016........ JEFFERIES & CO 2,445,000 ....2,445,000 |....... 0
19647P  BK 8 | CO ST HSG FIN AUTH 1 3.00 9/1/2056........cccvuuirmreiiereriiieieriiiesiesiessssisesesissiesssssssssessesssens 07/12/2016. JEFFERIES & CO. 4,550,000 4,550,000 |...... 0
19647P  BQ 5 |COHSG FIN AUTH V 3.40 11/01/2045..........coooieiirriieneiensireesissiensesines 12/05/2016........ JEFFERIES & CO 8,451,112 ...8,451,112 | ... 0
20775C LV 4 |CT HSG FIN AUTH F-13.05 11/15/2031 11/02/2016........ RBC CAPITAL MARKETS 1,500,000 1,500,000 |....... 0
30295A AN 8 | FREMF 2016-K722 B MEZ 3.8348 07/49 06/22/2016........ BANC OF AMERICA SECURITIES. 1,180,824 1,250,000 3,728
34074M  PA 3 |FL HSG FIN CORP 2.90 07/01/2031 05/11/2016........ MORGAN STANLEY ....c.ocvviiireinirernisresieeisiisnienes 1,250,000 ....1,250,000 |....... 0
373539  5F 8 |GAHSG &FIN AUTH B-2 3.50 06/01/2039. . 10/06/2016........ BANC OF AMERICA SECURITIES. 1,065,690 1,000,000 |....... 0
45201Y  F3 6 |IL HSG DEV A TXBL 4.00 02/01/2034..........coocovvrvmrrireriririnirinninns 01/13/2016........ JP MORGAN SECURITIES INC.......coomrriiririreiiieiiineriesiresesssissiens 7,219,520 ....7,000,000 |....... 0
45203L  CD 3 |IL HSG DEV AUTH 2.85 07/01/2032 06/10/2016........ RBC CAPITAL MARKETS 2,400,000 2,400,000 2,470
45203L  CE 1 |IL HSG DEV AUTH 2.80 07/01/2032 06/22/2016........ RBC CAPITAL MARKETS 5,000,000 5,000,000 8,944
45505T  GP 0 [INHSG & CMNTY DEV A-12.85 07/01/2031 06/09/2016. RBC CAPITAL MARKETS 2,000,000 .2,000,000 |...... 0
45505T  GQ 8 |[INHSG & CMNTY DEV A-12.9501/01/2033 06/09/2016........ RBC CAPITAL MARKETS 1,000,000 1,000,000 |....... 0
49130T VQ 6 |KYHSG CORP TXBL B 4.00 07/01/2037 11/22/2016........ CITIGROUP.........covvevrrrerirnes 3,642,450 ....3,500,000 |....... 0
546589  C7 5 |LOUISVILLE SWR PREREF B 5.00 05/15/2020............cccomerurrumirerinriiererinirsesenisereesssesessessnseenens | seseseersenees 09/16/2016........ Def MENE. ... 3,520,515 3,420,000 | cooovereririreerierre e 57,475
546589 D3 3 |LOUISVILLE SWR UNREF B 5.00 05/15/2020 09/16/2016........ Def ment 2,655,827 2,580,000 | ..o 43,358
57587A  RG 5 | MASSACHUSETTS HSG D 2.90 12/01/2031..........cccvvenee. 07/22/12016........ BARCLAYS CAPITAL 2,415,000 ....2,415,000 | ....... 0
57587A TW 8 | MA HSG FIN AGY 186 3.95 06/01/2030. 11/30/2016........ RBC CAPITAL MARKETS 2,050,000 2,050,000 |....... 0
57587A  TX 6 |MAHSG FIN AGY 186 4.00 06/01/2039. 11/30/2016........ RBC CAPITAL MARKETS 5,273,450 ....5,000,000 |....... 0
594653 7L 5 |MIHSG DEV AUTH B 3.10 12/01/2031.. 09/23/2016........ BARCLAYS CAPITAL......couiiiviiieierieieieniesieiesseesieessssesie s 3,625,000 | ..o 3,625,000 | ..o 0
60416Q GG 3 |MN HSG FIN A 2.95 02/01/2046 01/13/2016........ RBC CAPITAL MARKETS 13,373,565 | ..o, 13,373,565 | ... 0
60416Q GJ 7 |MN ST HSG FIN AGY C 2.33 08/01/2046........ 07/15/2016........ RBC CAPITAL MARKETS 5,000,000 .....5,000,000 | ....... 0
60416S  PH 7 |MN HSG FIN AGY A 3.10 07/01/2031 05/26/2016. RBC CAPITAL MARKETS 3,300,000 .3,300,000 | ....... 0
60416S  TB 6 |[MINNESOTAHSG FIN E 3.70 01/01/2031.......oovvevrvnrrierirerireenne 12/14/2016........ RBC CAPITAL MARKETS 3,000,000 ....3,000,000 |....... 0
60416S  TC 4 |MINNESOTAHSG FIN E 4.00 01/01/2047.......ocvvvveirnrneirerinines 12/14/2016........ RBC CAPITAL MARKETS 3,177,840 3,000,000 | .ooveuerriiirereriereeereernian 0
60535Q ND 8 |MISSISSIPPI HOME CORP C 3.50 12/01/2038 11/03/2016........ BANC OF AMERICA SECURITIES. 2,123,780 .....2,000,000 |....... 0
63968M NV 7 |NEBRASKA ST INVEST C 3.00 09/01/2031........vvovvvrereeriererinrirenirenees 10/26/2016........ JP MORGAN SECURITIES INC.....covvrririrerineieieniereieeiesiesisseesieenenes 1,500,000 ....1,500,000 |....... 0
647200 5P 5 |NM MTGE FIN AUTH | C-1 3.00 09/01/2031.........ccvvvveenee 10/26/2016........ RBC CAPITAL MARKETS 1,000,000 1,000,000 |....... 0
64972C  WW 9 |NYC HSG DEV CORP E 2.85 11/01/2031 06/10/2016........ JP MORGAN SECURITIES INC... 1,500,000 ....1,500,000 |....... 0
64972C WX 7 |NYC HSG DEV CORP E 3.15 11/01/2036 06/10/2016........ JP MORGAN SECURITIES INC... 1,500,000 1,500,000 |....... 0
64987B KW 7 |[NEW YORK HSG FIN B 2.95 11/01/2031......ccvvvrvrirerirrririninnns 05/04/2016........ JP MORGAN SECURITIES INC 2,000,000 ....2,000,000 | ....... 0
64987B  NQ 7 [NY HSG FIN AGY C 2.75 11/01/2031 06/22/2016. MORGAN STANLEY. 6,000,000 .6,000,000 |...... 0
658207  SL 0 |NC HSG FIN AGY 37-A 3.50 07/01/2039.......... 10/20/2016........ RBC CAPITAL MARKETS 5,200,145 | .oovvvveirieereiernenn. 4,920,000 | ... 0
658877  FB 6 |ND HSG FIN C 2.8507/01/2032 08/05/2016........ RBC CAPITAL MARKETS 2,000,000 ....2,000,000 |....... 0
67756Q NQ 6 |OH HSG FIN AGY A 2.80 03/01/2046 02/17/2016........ GEORGE K BAUM & COMPANY.........ccovvurernrinianns 5,001,395 5,001,395 |....... 0
67756Q SR 9 |OH HSG FIN AGY J 3.50 09/01/2036 06/07/2016........ CITIGROUP.......ocoovrvrirerrrris 2,080,000 ....2,000,000 | ....... 0
67756Q TQ 0 |OHIO ST HSG FIN AGY K 2.80 09/01/2031 10/06/2016........ JP MORGAN SECURITIES INC.....coovvueririeriiieireireieriesieriesissiesieenees 4,000,000 | .cooovevrerireierinrireniennn4,000,000 | ... 0
708796  3A 3 |PAHSG FIN 120 2.80 10/01/2031 06/22/2016........ RBC CAPITAL MARKETS 5,000,000 .....5,000,000 |....... 0
74445M  AA 7 |PUB FIN AUTH WI A-12.625 11/01/25 (WM).....evuiviireiirieieisciereeiseeesiensesssienssssseesssssnesenes. | eesseeernnines 05/05/2016........ BANC OF AMERICA SECURITIES. 1,000,000 ....1,000,000 |....... 0
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83712D WK 8 |SC HSG FIN & DEV B-2 4.00 07/01/2043........c.oovvverrrrrerrriririenns 06/29/2016........ CITIGROUP.......ocoovrvrirerrrris 544,265 | ..o 500,000 | ....... 0
83755N  EZ 1 |SD HSG DEV TXBL 13.50 11/01/2041 10/14/2016........ BANC OF AMERICA SECURITIES, 3,111,630 .....3,000,000 |....... 0
88275F NW 5 | TEXAS ST DEPT OF HSG A 3.00 03/01/2046 01/15/2016. JP MORGAN SECURITIES INC... 8,250,000 .8,250,000 | ....... 0
93978T VD 8 | WAHSG FIN COMM 2A-R 3.50 12/01/2048............cverrerireriirrieiiernnieiesieseie e 10/20/2016........ RBC CAPITAL MARKETS 1,702,656 ....1,610,000 |....... 0
93978T VL 0 [WAHSG FIN COMM 2N 3.05 12/01/2031 10/20/2016........ RBC CAPITAL MARKETS 2,700,000 2,700,000 |....... 0
96634R  AS 1 |WHITING ENVRN FACS A 5.00 03/01/46(BPLN 05/04/2016........ BANC OF AMERICA SECURITIES, 3,531,210 ....3,000,000 |....... 0
97712D QP 4 |WISCONSIN ST REF A 4.00 11/15/2035........cooverriiiieiniieissireieiissiesissiesssiessesssssesssssesssseenes 12/01/2016........ JP MORGAN SECURITIES INC... 6,877,500 7,000,000

97712D  RA 6 |WISCONSIN ST REF A 4.00 11/15/203B........c00cvureriiirirnsieinsieiesissiesssssssssse s ssessessssssnssenes 12/02/2016........ JP MORGAN SECURITIES INC... 8,070,781 .....8,225,000

31397P PN 4 |FHM M012 A1A2 1.60 08/15/2051 12/13/2016........ RBC CAPITAL MARKETS 5,715,000 | .o 6,000,000

3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSIMENES. .. ... ... tuureirsirssteseserssteseessssesssssssessessstesesee | eeersessseeseesse8eeE1 o081 4884808408481 £0 8888481808184 EE 8108408481084 E 840818084881 E 4L 401408 o0E 1oL E 184 EE 4L €08 L E 408 E 001 L E 8L 040808 E e e bt E 00 eLEseE e b e eh e bt n bbbt n st | sbsestens e st sen s e 172,154,154 170,466,072

Bonds - Industrial and Mi:

00179  AB 9 |AMSR 2016-SFR1 B ABS MEZ FLT 11/17/2033.... .| 10/07/2016........ NOMURA SECURITIES INTL 4,000,000 | .coovverrrrireiernriernnenn4,000,000 | ... 0
00179  AC 7 |AMSR 2016-SFR1 C ABS MEZ FLT 11/17/2033.... 10/07/2016........ NOMURA SECURITIES INTL 2,000,000 ....2,000,000 | ....... 0
00213R  AB 9 | ARLFR 2012-1A A2 ABS SNR SEQ 3.81 12/42 12/20/2016........ CS FIRST BOSTON 859,500 ....900,000 762
00214M  AA 1 | ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044..........cocovurireriiiiiniieiininriserssiseeesissiessssssissssssens | eosnsenernsses 06/14/2016........ CS FIRST BOSTON 1,922,089 .1,978,666 321
00214M  AA 1 | ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044..........occovveririiiriireierinsirersniseieissiesissssisssessens | eesseiernninns 06/23/2016........ CS FIRST BOSTON 766,362 ....791,466 835
00703Q  AD 4 |ARMT 2006-3 4A11 SEQ SSNR FLT 08/25/2036 10/18/2016........ CS FIRST BOSTON 1,998,707 2,811,368 | oo 1,377
00936C  AE 2 |AIRLE 2006-2A B CLO MEZ FLT 12/20/2020 01/06/2016........ BANC OF AMERICA SECURITIES 957,188 . 2,460
00952  AA 6 | AIRWAY THERAPEUTICS LLC 8.00 01/15/2019.......ccevmveirrerirereinrirerieiineinas 10/17/2016........ Private Placement......... 300,000 ....300,000 | ....... 0
01448Q  AA 8 |ALESC 4A A1 CDO SSNR FLT 07/30/2034.........ccovrvrrrirvrnrirernrinein 09/29/2016........ AMHERST SECURITIES CORP 1,307,975 1,540,494

02665X  AA 7 | AHAR 2014-SFR3 A ABS SSNR 3.678 12/17/3B........ccoovvreriiiieieieireireieiseesessiesessseeensnes 01/22/2016. MORGAN STANLEY. 5,209,165 5,116,430

03329K  AC 7 |ANCHC 2016-8A A2 CLO SSNR 2.88 07/28/28...........ccccovvmireernririrnrinein 06/22/2016........ DEUTSCHE BANK ..ottt 2,000,000 2,000,000

03329P  AQ 5 |ANCHC 2014-3A A2BR CLO MEZ 3.23 04/28/26... 10/06/2016........ JP MORGAN SECURITIES INC......coomrviirirrireiriiieiiinesiesiresessssissiens 1,500,000 ....1,500,000 |....... 0
05381N  AA 5 | AVISON YOUNG CA 9.50 12/15/2021 12/20/2016........ WILLIAM BLAIR & COMPANY. 1,716,225 1,750,000 |....... 0
05533D  AK 2 |BCAP 2010-RR7 2A1 SEQ SSNR FLT 07/45 RE 02/19/2016........ BANC OF AMERICA SECURITIES. 704,400 23,853 | e 1,110
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE...........ccoecovurvvrreirererrrirerirennes 06/07/2016........ BANC OF AMERICA SECURITIES, 4,144,459 4,922,891

05741R  AE 3 | BAKR 2006-1A C CLO MEZ FLT 10/15/2019 01/13/2016........ BANC OF AMERICA SECURITIES. 1,445,625 1,500,000

05948X 5V 9 |BOAMS 2004-C B1 MEZ FLT 04/25/2034 07/18/2016........ AMHERST SECURITIES CORP 976,833 ....1,044,741

059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036............covcevrrrrrerrrerenne 02/12/2016........ CITIGROUP.......ocvevvrrerrrinn 4,280,705 4,821,631

07386H QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35 02/11/2016........ BANC OF AMERICA SECURITIES. 4,029,685 .....4,754,790

07387M  AH 2 |BSCMS 2006-PW11 AJ MEZ 5.5575 03/11/2039.. 05/03/2016........ BANC OF AMERICA SECURITIES. 1,257,750 .....1,300,000

07387M  AH 2 |BSCMS 2006-PW11 AJ MEZ 5.5575 03/11/2039.. . . 05/04/2016. BANC OF AMERICA SECURITIES. 971,250 .1,000,000

08180F  AQ 4 [BSP 2014-IVA A2R CLO MEZ FLT 01/20/2029..........cevuumrvririerirrieiiseiesiiesiesisesesssesssssssssensnes | sevesseneninens 12/09/2016........ DEUTSCHE BANK......ouiiuiiiiirriireiiiie et 1,050,000 .....1,050,000

107265 AE 0 |BRENT 2006-1A B CLO MEZ FLT 02/01/2022 09/19/2016........ CS FIRST BOSTON 2,878,125 | .o 3,000,000

114536 3 |BROOKSTONE HOLDING PIK 10.00 07/07/21 06/30/2016........ Capitalized Interest. 1,589 | e 6,622 |....... 0
114536  AA 3 | BROOKSTONE HOLDING PIK 10.00 07/07/21......ccvveererirererereireeinnnnns 12/31/12016........ Capitalized INtErest...........ccvvuiieeeereeseeee e 2,030 | o 6,953 |....... 0
12479L 8 | CAI 2012-1A A ABS 3.47 10/25/2027 ..ottt [ 06/24/2016........ BANC OF AMERICA SECURITIES. 1,237,771 | oo 1,266,667 488
12479L  AC 4 |CAI2013-TA A ABS 3.35 03/27/2028............cocvreieeeeiiieierseceesee e C 06/24/2016........ BANC OF AMERICA SECURITIES 1,636,875 ....1,687,500 628
125634  AQ 8 | CLIF 2014-2A A ABS SNR 3.38 10/18/2029.........c0evumviireerrirererineieriseisseesisssesssseessesisseensesiee. | oeseneenessnnes 06/08/2016........ BANC OF AMERICA SECURITIES. 1,622,284 1,682,213 3,949
125634  AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029... ... | 11/09/2016........ BANC OF AMERICA SECURITIES. 2,322,729 ....2,397,269 6,077
12563L  AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41... .| 02/04/2016. WELLS FARGO BROKERAGE SERVICES 1,399,857 .1,400,000 |...... 0
12647TH BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE 06/01/2016........ AMHERST SECURITIES CORP 3,485,118 4,853,080 997
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36...........cvuueveierrierriieiereiseesssseeesiensesssenenes 06/23/2016........ JANNEY MONTGOMERY SCOTT......cccovrerrririnnee 1,487,028 ....1,690,405 3,497
126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036 07/15/2016........ AMHERST SECURITIES CORP 1,212,522 1,409,909 2,094
14575H  AA 6 | CAUTO 2016-1A A ABS SNR 4.55 02/15/2046 03/03/2016........ CS FIRST BOSTON. ....ouvuriirirrieiesisieissssssesssssessessssesensssanes 4,998,164 ....5,000,000 | ....... 0
14855  AB 1 |CLAST 2016-1 A ABS SSNR 4.45 08/15/2041........cvvvverrnvirernrniars 08/01/2016........ DEUTSCHE BANK .....ciiiriiritieiisei et 2,999,122 3,000,000 |....... 0
15032D AB 7 |CEDF 2016-6A AF CLO SSNR 2.796 10/20/28 10/13/2016........ JEFFERIES & CO 1,000,000 .....1,000,000 |....... 0
15137D  AQ 8 |CECLO 2014-22A A2BR CLO MEZ 3.4 11/07/26.........cveverevierriieeiernrieseereeisse e 11/01/2016........ JP MORGAN SECURITIES INC... 2,000,000 ....2,000,000 |....... 0
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19625G  AB 5 | CAFL 2016-1 B ABS MEZ 3.344 06/15/2048............coverimrierniiiierissiesisissssssssiessssiessesssssssssenes 05/11/2016........ MORGAN STANLEY ......otiiriiieiinieieneiesesisseensssnes 2,499,988 | ..o 2,500,000 [ ..veieieriieiieerceean 4,412
20267U  AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040...........ccceveevenee 10/13/2016........ BARCLAYS CAPITAL......couiiieiiieineieieieriesiesissesesiessssssiessesensenes 1,999,457
20369F AA 7 | COMMF 2015-1A A CLO SSNR 5.75 11/01/2027... .| 01/28/2016. CITIGROUP 758,550
227170  AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028...........cccccovrvmrvrrerinrninnns [ 07/06/2016........ BARCLAYS CAPITAL......couiiiiieiniieieieriesis e 656,747
248247  AC 4 |DEN122016-1A A2 CLO SSNR 3.0 04/15/2028...........cocmririrmirieiniinriniererisissinssessssesessssssssssens. | soesiseeseninnns 02/25/2016........ BNP PARIBAS..........cccovvune. 5,000,000
25150R  AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037 06/13/2016........ AMHERST SECURITIES CORP 2,551,240 .
25272K  AD 5 | DIAMOND 1 FIN/DIAMOND 2 4.42 06/15/2021.......c..ccrvvevrenrereririrnns 05/17/2016........ JP MORGAN SECURITIES INC....ccouvvrverierinrineirerireiciiseiesiesissienienees 999,710 1,000,000 | ..oovorirrriierere s 0
26224H  AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027 06/02/2016........ GOLDMAN SACHS........ccovvvue 2,599,969 .....2,600,000 |....... 0
26845#  AA 8 |[EDX SUPPLY CHA SEN SEC NT 3.50 1/15/2019 02/23/2016........ Private Placement......... 2,500,000
26884T AT 9 |ERAC USA FINANCE 2.70 11/01/2023.......c.ovoniverriierrnieciesieieisienes 10/11/2016........ MIZUHO SEC USA.......cccovvvvrnecn 9,981,500
278642 AN 3 |EBAY INC 3.80 03/09/2022.. 03/02/2016........ BANC OF AMERICA SECURITIES. 4,988,600
28618W  AA 2 | ERL 2014-1A A1 ABS SNR 2.299 04/19/2044 N JEOT TR 06/02/2016. CS FIRST BOSTON 1,022,049
28618W  AB 0 | ERL 2014-1A A2 ABS 3.668 04/19/2044............coovvrirrmrnrrnrirrrisinnienns 07/12/12016........ CS FIRST BOSTON . 2,267,297
28618X  AB 8 |ERL 2015-1A A2 ABS SNR 3.585 02/19/2045...........ccoevmruernriieericieeiereeiseseseesissiesssesessesesenes 06/30/2016........ CANTOR FITZGERALD & CO......ccvvverirrirerinrirererirennes 2,123,344
29977A  A* 6 |EVERCORE SEN NT A 4.88 3/30/2021 03/30/2016........ Private Placement......... 2,500,000
29977G  AB 8 |EVERBANK FINL CORP 6.00 03/15/2026.. 03/09/2016........ US BANCORP.......criiieiiieie s 1,000,000 ....1,000,000 |....... 0
302635 AB 3 |FSINVST CORP 4.25 01/15/2020 12/01/2016........ WELLS FARGO BROKERAGE SERVICES..........cocoomiiiiniieeinsieisseesierissisessssesseseenes 1,507,965 1,500,000 25,323
30288B AE 5 |FREMF 2015-K721 B MEZ 3.6806 11/25/2047 s 05/25/2016........ KGS Alpha............ 937,813 ....1,000,000 3,067
30288L AN 3 | FREMF 2016-K53 B MEZ 4.1557 03/25/2049..........coccovuerniiiieiniieeiniieessineiesissiesssissesesienesins 06/16/2016........ BANC OF AMERICA SECURITIES, 2,928,750 3,000,000 6,697
30290U AL 3 | FREMF 2012-K22 C MEZ 3.8108 08/25/2045 e 07/25/2016........ BANC OF AMERICA SECURITIES. 997,813
30295M  AS 1 |FREMF 2016-K723 B MEZ 3.582 11/25/2023. 11/03/2016 JP MORGAN SECURITIES INC... 702,110
32027L  AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036 06/07/2016........ BANC OF AMERICA SECURITIES. 1,087,693
32051G  EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35.. 02/19/2016........ CANTOR FITZGERALD & CO.......oovveririrrisrirerirenes 2,504,137
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35... 07/12/12016........ BANC OF AMERICA SECURITIES, 906,694
337930  AC 5 |FLAGSTAR BANCORP INC 6.125 07/15/2021 06/29/2016........ JP MORGAN SECURITIES INC....oouvieriiriinrieiisiieissiesesissiensnnees 1,999,980
34960Y AE 2 |FCO 2016-7A A1F CLO SSNR 3.85 12/15/2028 12/02/2016........ INATIXIS oo 2,000,000 .
357081 AE 8 |FREMF 2015-K720 B MEZ SEQ 3.3894 07/2022... 01/15/2016........ BANC OF AMERICA SECURITIES. 893,125 1,000,000
3622EA  AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047... 01/05/2016........ BANC OF AMERICA SECURITIES 889,339 ...1,341,133
36242D PG 2 | GSR 2004-14 3A2 SEQ CSTR 12/25/2034..........covvviurirmirirnrirereineins 02/05/2016........ CANTOR FITZGERALD & CO......coovvernrirerinririrerirnienes 311,197 ....329,201
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045. 03/01/2016........ AMHERST SECURITIES CORP 4,032,188 4,250,000
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045, 03/02/2016........ AMHERST SECURITIES CORP 1,185,938 .....1,250,000
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045. 05/27/2016. BANC OF AMERICA SECURITIES. 957,500 .1,000,000
36828Q QH 2 | GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045 06/03/2016........ AMHERST SECURITIES CORP 293,067
40423X  AA 0 |NZES 2016-PLS2 A ABS SNR 5.683 07/25/21... 10/06/2016........ CS FIRST BOSTON 5,000,000
411707  AA 0 [HNGRY 2013-1A A2 ABS 4.474 03/20/2043 11/15/2016........ ROBERT W BAIRD CO. 2,825,179
42809H AG 2 |HESS CORP 4.30 04/01/2027 09/19/2016........ JP MORGAN SECURITIES INC.....covvrririrerineieieniereieeiesiesisseesieenenes 4,989,500
437390H  AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036. . 02/11/2016........ RBC CAPITAL MARKETS 2,276,875
438516 BM 7 [HONEYWELL INTL 1.85 11/01/2021......coovvmereirieriseieesersiseieeniseinas 10/24/2016........ DEUTSCHE BANK ...ttt 5,999,700
446150 AJ 3 [HUNTINGTON BANCSHARES 3.15 03/14/2021 03/09/2016........ GOLDMAN SACHS.........covvvue 4,990,150
451102 BB 2 |[ICAHN ENTERPRISES/FIN 4.875 03/15/2019... .| 02/25/2016........ BANC OF AMERICA SECURITIES. 226,875
451102 BB 2 |ICAHN ENTERPRISES/FIN 4.875 03/15/2019... 02/25/2016. BARCLAYS CAPITAL 228,125 ,
451102 BB 2 |[ICAHN ENTERPRISES/FIN 4.875 03/15/2019... .| 02/25/2016........ JP MORGAN SECURITIES INC 685,313 2ee750,000 | oo 16,859
451102 BB 2 [ICAHN ENTERPRISES/FIN 4.875 03/15/2019........ccoisvieriiireriniierieniirsiseiensissiesesisseesssssssess | osnsesineninns 02/25/2016........ MORGAN STANLEY ...t 913,750 21,000,000 | oo 22,479
45257E  AB 0 |IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037 01/29/2016........ AMHERST SECURITIES CORP 4,343,439 5,102,425 799
45257E  AB 0 |IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037 07/21/12016........ AMHERST SECURITIES CORP 5,395,019 ....6,113,336 17
453666  ZZ 5 |IMPACT SALES LLC L+700 12/30/2021 12/22/2016........ Private Placement......... 1,500,000 1,500,000 |....... 0
45660L  CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35 02/16/2016........ BANC OF AMERICA SECURITIES. 1,546,704 | oo 2,148,201 | oo 1,651
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45660L  LP 2 |INDX 2005-AR7 4A1 SEQ SSNR FLT 06/25/35 11/10/2016........ CANTOR FITZGERALD & CO......ccovvvrriireririrsirsninines 1,243,221 | oo 1,473,447 2,039
45660L  LQ 0 |INDX 2005-AR7 5A1 SEQ SNR FLT 06/25/2035...........ccocovurmrrrirernrininnae 02/18/2016........ CANTOR FITZGERALD & CO......ccvvveririrerinrirererienenes 1,902,683 .....2,268,474 3,813
45780K  AD 8 |INTOW 2016-1A A ABS SSNR 2.883 11/15/46 10/25/2016. BARCLAYS CAPITAL 1,000,000 .1,000,000 | ....... 0
45780K  AE 6 |INTOW 2016-1A B ABS MEZ 4.557 11/15/2046 10/25/2016........ BARCLAYS CAPITAL 400,000 ....400,000 | ....... 0
46630  AE 9 |JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049 09/27/2016........ BANC OF AMERICA SECURITIES. 983,438 1,000,000 | ..o 4,402
46631B  AJ 4 | JPMCC 2007-LD11 AM MEZ 5.7428 06/49...........cocovvvvvrvvrcrinninens 05/18/2016........ BANC OF AMERICA SECURITIES, 1,507,031 .....1,500,000 5433
46633M  AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE 01/26/2016........ Deferred Interest... 4,852 6,658 |....... 0
46633M  AM 1 [ JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE 02/26/2016........ Deferred Interest... 5,597 6,665 | ....... 0
46633M  AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE 03/26/2016........ Deferred Interest... 6,004 7,166 | ....... 0
46633M  AM 1 [ JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE 04/26/2016........ Deferred Interest... 6,564 7,802 |....... 0
46633M  AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE 05/26/2016........ Deferred Interest... 6,649 7864 |.... 0
46633M  AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.. 06/26/2016. Deferred Interest... 6,856 8,087 |....... 0
46645A  AB 7 | JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE 01/01/2016........ JP MORGAN SECURITIES INC....ocvuiiiiiiriiiisineieiesissiessssssissssssssssssessessssssessssssssansne | soresssssssesssssssssssesssssssesssssssossesss | tosssessosssessissessemssssessessasssossssessnd 0 0 383
47232C  AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE..........cccccn.... 02/23/2016........ AMHERST SECURITIES CORP 1,261,873
48250W  AB 1 | KKR 14 A1B CLO SSNR 3.06 07/15/2028..........coviuiereriiiiiiiieinsisiesissississsssssssesessssssessessases 05/31/2016........ NATIXIS............ 2,000,000
50171@ AA 4 |LAI/OLG FINANCE TL 14.00 06/30/2020... 06/30/2016........ Capitalized Interest. 8,069
50171@ AA 4 |LAI/OLG FINANCE TL 14.00 06/30/2020... 12/3112016........ Capitalized Interest. 8,122
50219P  AA 4 |LSTRZ 2016-1 A1 SEQ SSNR FLT 01/01/2021.. 01/21/2016........ BANC OF AMERICA SECURITIES 3,900,185
50543L  AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042.... 12/08/2016........ MIZUHO SEC USA........cccovvvvunee. 3,922,390
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017. 01/01/2016........ Capitalized Interest. 3,330
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017. 02/01/2016. Capitalized Interest. 3,317
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017. 03/01/2016........ Capitalized Interest. 3,092
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017. 04/01/2016........ Capitalized Interest. 3,294
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017. 05/01/2016........ Capitalized Interest. 3,193
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017. 06/01/2016........ Capitalized Interest. 3,288
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017. 07/01/2016........ Capitalized Interest. 3,204
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017. 08/01/2016........ Capitalized Interest. 3,329
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017. 09/01/2016........ Capitalized Interest. 3,321
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017. 10/01/2016........ Capitalized Interest. 3,203
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017. 11/01/2016........ Capitalized Interest. 3,312
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017.......ooovvevirirririrene 12/01/2016........ Capitalized INtErest...........ccvvuirieeiceeree e 3,193
543190  AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045..... 01/22/2016. CANTOR FITZGERALD & CO. 231,096
543190  AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045..... .... | 06/02/2016........ CS FIRST BOSTON......ccouuiiuiiiririrriseiiesiiesiesissessssssseenssenes 830,147
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045..... .... | 06/23/2016........ CS FIRST BOSTON.....oiuuiuiirieiiiiiesineieesesiesessssesensssissesenseenees 1,032,350
543190  AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045..... .| 07/22/2016........ BANC OF AMERICA SECURITIES. 2,457,042
543190  AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045..........coovoereiiieiireirineireresisesesissesessenssssessens | seseseerennines 12/20/2016........ CS FIRST BOSTON.....ouviuieririeriiriesieeieeseeiesessseeessssessesenseenees 775,284
543190  AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45........coovuivirirrinirernneensicesrienes 11/10/2016........ GOLDMAN SACHS................. 819,088
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45........coovvvririrririrerricsiesciseines 11/10/2016........ JANNEY MONTGOMERY SCOTT......ccccvvvrerrririnnee 721,406
54910K  AA 9 |LSTRZ 2015-7 A SEQ SNR FLT 07/01/20 07/22/12016........ BANC OF AMERICA SECURITIES. 1,035,717
54910K AA 9 [LSTRZ 2015-7 A SEQ SNR FLT 07/01/20 10/19/2016........ BANC OF AMERICA SECURITIES 298,018
54910L  AA 7 |LSTRZ 2015-8 A1 SEQ SNR FLT 08/01/20 RE.........ccccevvvurermrrrrierirarnns 10/24/2016 BANC OF AMERICA SECURITIES, 1,468,667
55818X  AY 9 |MDPK 2015-16A A2R CLO MEZ FLT 04/20/2026...........cocovvurirmiiiirrereniineirerinsisessesesssseesssssssisenn 12/14/2016........ DEUTSCHE BANK ..ottt 1,500,000
55819T  AE 1 | MDPK 2016-20A B2 CLO MEZ 3.72 04/27/2027.........cvvvvuerreireininiiiierseiseiesseissiesssissesessenins | evieniseninns 02/24/12016........ JP MORGAN SECURITIES INC....ccooovvriiiiniicieiereiseiresesssiesieennes 1,550,000 ....1,550,000 |....... 0
571748  BA 9 |MARSH & MCLENNAN 3.30 03/14/2023, 03/09/2016........ CITIGROUP.......ocovvrircrirrinns 2,497,200 2,500,000 |....... 0
576433 GM 2 |MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033 02/26/2016........ AMHERST SECURITIES CORP 1,455,256 ....1,511,955 110
58503F 40 3 |MEDLEY CAPITAL 6.50 01/30/2021 01/01/2016........ SANDLER & O'NEIL PARTNERS.........ootiiiiiiiiiieiissieeesie i sissiessessssisessesssesseneenss | sereessssesessesssssesssesssssssssessessssssessssssnns | sosessesssssessessssssessessessnsssessessssesensn 0 . (] — 0
59020U  ZE 8 | MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035..........cocsiurrerriririnsisissiessssssisesssssssssesssssssssssssnns | nevsssssnssnnens 02/25/2016........ BANC OF AMERICA SECURITIES. 4,773,013 .....5,120,228 502
61690P AM 3 | MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE 05/19/2016........ AMHERST SECURITIES CORP 7,245,728 B3B4ATE | e 4,574
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617777  ZA 8 |MORPHICK CONV 8.00 12-22-2017 12/22/2016........ Private Placement......... 570,071 | oo 570,071 | ....... 0
62946A  AB 0 |NPRL 2016-1A A2 ABS SNR 5.438 04/20/2046, . e 07/20/2016........ CS FIRST BOSTON 1,632,578 1,500,000 | oo 1,133
62946A  AB 0 |NPRL 2016-1A A2 ABS SNR 5.438 04/20/2046, 11/10/2016. CS FIRST BOSTON 1,038,750
62946U  AF 7 |NRART 2016-T5 AT5 ABS SSNR 3.3308 12/51 11/22/2016........ CS FIRST BOSTON 9,999,999
637432 NJ 0 |NATL RURAL UTIL 2.70 02/15/2023 02/03/2016........ RBC CAPITAL MARKETS 3,989,080
647551 A* 1 |NEW MOUNTAIN FINANCE 5.313 05/15/2021..........cveviriiiieiniiciesissisissiseississiesissssissssssnes | seveesienisnnens 09/30/2016........ Private Placement......... 3,000,000
65251X  AA 4 |NSBKY 2016-1A A CLO SSNR FLT 10/25/2028............ccoovruiirereiiiriniierieineieiessiesesiseeeniesenens 10/19/2016........ CITIGROUP.......ocoovvrrrerrrins 4,000,000
65535V MJ 4 |NAA2005-AR3 1A1 SEQ SSNR FLT 07/25/2035............... 10/21/2016........ JP MORGAN SECURITIES INC....coouvvreririeiirieineieiessssiessesisseessssnes 496,044
65535V NL 8 | NAA 2005-AR4 5A3 SEQ SSNR FLT 08/25/2035............... 06/15/2016........ AMHERST SECURITIES CORP 2,121,365
65539C  AK 2 |NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE 06/06/2016........ AMHERST SECURITIES CORP 2,762,971
670444  ZZ 4 |NUSPIRE LLC L+6.50 11/08/2022 11/08/2016........ Private Placement......... 1,000,000 ....1,000,000 |....... 0
67108B AU 9 |OZLMF 2012-2A A2BR CLO MEZ 3.24 10/30/27. 10/06/2016 BANC OF AMERICA SECURITIES. 1,500,000 .1,500,000 |...... 0
67401G  AE 8 | OAKTA 2016-A B2 CLO MEZ 3.807 01/20/27 03/09/2016........ WELLS FARGO BROKERAGE SERVICES...........ccoimiiriieiniisisieicsisesssssessesssssessenes 1,099,874 ....1,100,000 | ....... 0
67401L  AG 2 | OAKTA 2016-IlIA C2 CLO MEZ 4.742 10/2027.........ccovvvevrrrere. 12/08/2016........ WELLS FARGO BROKERAGE SERVICES...........cccosiiiiniiieineieiseeeiseresiseesesseesenesenes 1,599,744 1,600,000 |....... 0
68268F  AA 8 | OMFIT 2016-2A A ABS SSNR 4.10 03/20/2028 03/16/2016........ RBC CAPITAL MARKETS 2,999,487 3,000,000 |....... 0
69352M  AG 5 | GHAWK 2007-1A A3 CLO MEZ FLT 04/18/2021.........ooorviiierriieieinsieeesiseisessese s 06/21/2016........ RAYMOND JAMES & ASSOCIATES.........coovrirmirenrseeriesisienienes 387,500 ....400,000 732
69915V AC 4 |PARL 2015-1A A CLO SSNR FLT 07/20/2027.........ccoevurrereeriniereriniinsiresinsieesesiessessseessesisseensnsise | sesineesessnnes 02/22/2016........ BANC OF AMERICA SECURITIES. 1,448,906 .1,500,000 3,104
70437Y  AB 7 |PAYLESS INC TL B 1L L+400 03/11/2021 01/26/2016........ Private Placement......... 1,095,835 | ..o 2,382,250 | 0
70454B AN 9 |PEABODY ENERGY TL LIBOR+325 9/24/2020 01/01/2016........ CITIGROUP......o ettt e | oebiesb e bt nsns | Sbreesesb e ses bbb es (245) [ oo (487) | e 0
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020 01/01/2016........ CITIGROUP.......ocovvvrireririins (1,165) | ovvrvrvernrrererverererineireneenne(2,296) [ e 0
70454B AN 9 |PEABODY ENERGY TL LIBOR+325 9/24/2020. 01/01/2016. BANC OF AMERICA SECURITIES.......co ottt seseessestsss s seessssstessssssnns | oesetssesesssssssssetesesssssssnsesssssesssssssnseseses | esessesssssessssssessssssssssssssensssssssens (789) [ evevvrererrrrerrirsrienvereenenennn(1,531) | e 0
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020 01/01/2016........ BANC OF AMERICA SECURITIES.........ooiiriiiiiieiieisessierssiseiesisiesssss s ssssienses | nersessssssesssssssssessse b sss s sssssnns | sosessesssisessessessas s ssasssensessaees (731) | e (1,531) 0
714244 AA 3 |PERMIAN HOLDCO 2 14.00 10/15/2021... 11/01/2016........ Private Placement......... 140,252 | ..o 140,252 | 0
71424#  AA 3 | PERMIAN HOLDCO 2 14.00 10/15/2021... 12/31/12016........ Capitalized INtErest...........ccveuirrierricieree e 3,273 3273 | ....... 0
74041W  AA 3 |PRETSL 11A A1 CDO SSNR FLT 09/24/2033 09/27/2016........ BANC OF AMERICA SECURITIES. 1,583,574 .1,796,964 301
74332M  AA 3 |PROG 2015-SFR2 A ABS SSNR 2.74 06/32.........covomererreiiirerineieeiesieessisesessssssessessssssessesssssenens 01/20/2016........ WELLS FARGO BROKERAGE SERVICES...........cccosiriiiniiieineicisensise e sseesenesenes 817,987
74332N  AA 1 |PROG 2015-SFR3 A ABS SSNR 3.067 32. 01/20/2016........ WELLS FARGO BROKERAGE SERVICES...........cccomiiiiiiniieeinsieieinsiessisesesieesesienes 701,000
74931T  AG 0 |RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE.. 01/13/2016........ BANC OF AMERICA SECURITIES 739,031
75115B  AC 3 | RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36.... 02/11/2016........ AMHERST SECURITIES CORP 3,360,300
75156V AD 7 | RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036...........ccccovererrrerrirnnerenns 01/14/2016........ AMHERST SECURITIES CORP 3,505,322
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036...........cccovrvvrrerrerrrereee 02/11/2016........ AMHERST SECURITIES CORP 14,472,981
75887F  AE 6 |REGT4 2014-1A B CLO MEZ FLT 07/25/2026 07/13/2016. BANC OF AMERICA SECURITIES. 3,441,597
761118  BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035 01/01/2016........ AMHERST SECURITIES CORP.........cociiiiiiiiiiiieiicisissisieiisssesissssisssssssssssssseses | coressssnss s sssesseses | osiasssesssssssssssessessessessessssssssenssand 0
76111X  TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035.........c0evuuierriiiieiniierierieierissiessssieesessesesssseessees 12/22/2016........ GUGGENHEIM CAPITAL MARKET .......cooitiiiiieritieeiesieissises e cen 268,241
76112B  NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035 07/05/2016........ CITIGROUP.......ocovrrrierrrris 4,018,546
76117W  AB 5 |RESOLUTE FOREST 5.875 05/15/2023.... 02/23/2016........ GMP SECURITIES........ooiiiiiieeseicseiererisseese s eesesseneeseneenes 92,000
76117W  AB 5 | RESOLUTE FOREST 5.875 05/15/2023.... 02/25/2016........ RBC CAPITAL MARKETS 118,750
76117W  AB 5 |RESOLUTE FOREST 5.875 05/15/2023..........ccccovvvuerinran 02/29/2016........ WELLS FARGO BROKERAGE SERVICES...........ccccosimiiniinieeieiseesessieesesssesenesenes 397,500
78249L  AB 6 |RUSSELL INVEST TL B 1L L+575 04/14/2023 05/10/2016........ Private Placement......... 1,880,000
78355H KB 4 |RYDER SYSTEM INC MTN 3.45 11/15/2021 02/17/2016........ WELLS FARGO BROKERAGE SERVICES...........coimiiriiiinisisieisssiesssiessessssssssenes 4,496,310 0
78471D  AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025 06/21/2016. CITIGROUP 2,999,673 0
78471F  AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25..........cecovrirerrvrrriirne 10/06/2016........ JP MORGAN SECURITIES INC....coouvreriiiinrieiisiieniseiesesissiesssnees 2,499,949 0
80281L  AD 7 | SANTANDER UK GRP 3.125 01/08/2021 [ 01/05/2016........ BARCLAYS CAPITAL......cootiiiiieiniieieiesiees e 6,992,930 . 0
81788Y  AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22 BSOSO 02/11/2016........ STIFEL NICOLAUS 1,800,000 1,800,000 |....... 0
85172L  AA 4 | SLFT 2015-AA A ABS SEQ SNR 3.16 11/15/24 02/23/12016........ BANC OF AMERICA SECURITIES. 985,781 ....1,000,000 966
85172M  AA 2 | SLFT 2015-BA A ABS SSNR 3.48 05/15/2028 12/2712016........ GOLDMAN SACHS.........ccovvvuee 10,001,563
85172N  AA 0 | SLFT 2016-AA A ABS SSNR 2.9 11/15/2029 12/07/2016........ CITIGROUP 11,998,150
85208N  AA 8 | SPRINT SPECTRUM A-13.36 09/20/2021.........cooevrererrreeererinrirerinresserenseenenes 10/20/2016........ GOLDMAN SACHS... 4,999,917
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86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046 10/12/2016........ CS FIRST BOSTON......ouivuiiinirrieiesiesisisssssiesssssessessssesensessanes 1,998,940 | ..o 2,000,000 {....... 0
863579  C3 0 | SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035... 02/10/2016........ AMHERST SECURITIES CORP 2,421,580 .....2,861,542 3,421
863579 UL 0 | SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35... .| 02/16/2016. CANTOR FITZGERALD & CO. 2,705,707 .3,361,127 5,006
863579  UU 0 | SARM 2005-15 4A1 PT SSNR FLT 07/25/2035 01/15/2016........ BANC OF AMERICA SECURITIES. 1,466,619 2,610
863579  ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035..........ccovorvvrnreneireririrnes 02/04/2016........ AMHERST SECURITIES CORP 1,822,496 1,264
867914  BM 4 | SUNTRUST BANKS 2.70 01/27/2022 11/28/2016........ SUNTRUST CAPITAL. ..o 11,984,640 0
87266H AA 6 | TFINS 2016-1A A CDO SNR FLT 01/20/2038.... 07/22/12016........ BANC OF AMERICA SECURITIES. 1,795,000 | .ovovvcrerirererneirerieneenn2,000,000 | oo 0
87342R  AA 2 |BELL 2016-1A A2l ABS SNR 3.832 05/25/46 05/04/2016........ BARCLAYS CAPITAL.....ovuiiiiiiiiieieieeiersesssese s 500,000 0
87342R  AB 0 | BELL 2016-1A A2Il ABS SNR 4.377 05/25/46............covrvrrerrrenrerenne 05/04/2016........ BARCLAYS CAPITAL 500,000 0
87342R  AC 8 |BELL 2016-1A A23 ABS SNR 4.97 05/25/2046 05/04/2016........ BARCLAYS CAPITAL 1,600,000 0
87342R  AC 8 |BELL 2016-1A A23 ABS SNR 4.97 05/25/2046 05/24/12016........ CS FIRST BOSTON.....oiiiiiiriiiiiiiesiesieiseeiesssssseesississesessesnenes 599,813 | .ovevvererrrerireererienenreen800,000 | o 1,325
87407P  AE 0 | TAL 2013-2A A ABS 3.55 11/20/2038 07/06/2016. BANC OF AMERICA SECURITIES. 1,466,878 3,072
87407P  AE 0 | TAL 2013-2A A ABS 3.55 11/20/2038 10/11/2016........ CS FIRST BOSTON. ....couiuriiinirriiesiesseessssssesssssessessssesessessanes 704,909 1,696
88156E  AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38 03/04/2016........ AMHERST SECURITIES CORP 2,363,331 . 636
88314R  AA 4 | TMCL 2013-1A A ABS SEQ 3.9 09/20/2038.........ccevuuerrierrirermimieiserisiesesisississsssssssesesssssessnes (SR 11/03/2016........ BANC OF AMERICA SECURITIES. 516,197 e B18,750 | s 1,012
88314R  AC 0 | TMCL 2014-1A A ABS SNR 3.27 10/20/2039.........coeirririmeirrieieissieeesise s sssssseeseees [ 11/18/2016........ CS FIRST BOSTON.....ouiiuiiiiriiiiiiesiesieisseiersssssesesississesessennenes 1,517,506 .....1,583,333 431
89412R  AB 1 | TRAP 2003-5A A1B CDO MEZ FLT 07/15/2034............... 07/12/2016........ GUGGENHEIM CAPITAL MARKET........cooiiiiiiiieritieeesieissises et cen 2,826,250
89656F  AB 2 | TRL 2012-1A A2 ABS 3.525 01/15/43..........ooiriiieriesieciessisssiesiesessssssssssiessesssessssssenes | sevessseneninens 12/07/2016........ CS FIRST BOSTON......ccouuiiuiiiriinirrisiiesiiesienisesessssssseenssenes 426,938
89690E  AE 7 | TRMF 2014-1A A2 ABS SEQ SNR 4.085 04/44 06/01/2016........ CITIGROUP.......ocvvvvrrerirrinns 2,451,686
91823A  AA 9 |VBTOW 2016-1A C ABS SNR 3.475 06/15/2046...........c.oecvvererrrrenns 06/08/2016........ DEUTSCHE BANK.......ciiiiiiiiiriiii s 4,000,000
92535V AA 0 |VBTOW 2016-2A A ABS SNR 5.193 10/15/2046 10/12/2016 GUGGENHEIM CAPITAL MARKET.......oooiieiriiieiiiiseieeie st esses 999,964
92912E AC 7 | VALEANT PHARMA 6.75 08/15/2018.........ccovuirrmircriririreirssireresineins 03/16/2016........ BARCLAYS CAPITAL......couiiiiiiitiieieieissieeiesissiesiessssssseesesissens 446,250
92912E  AC 7 |VALEANT PHARMA 6.75 08/15/2018.... 03/16/2016........ MORGAN STANLEY. 1,125,000
92912E  AC 7 |VALEANT PHARMA 6.75 08/15/2018.... 03/22/12016........ JEFFERIES & CO 450,000
92922F 3N 6 | WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35 02/23/2016........ BANC OF AMERICA SECURITIES 2,244,118
92922F 3N 6 | WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35 12/16/2016........ BANC OF AMERICA SECURITIES, 388,197
92990G  AG 8 | WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37 02/17/2016........ AMHERST SECURITIES CORP 4,165,558
933636 AL 6 |WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36 02/23/2016........ GOLDMAN SACHS................. 1,581,626
93364F AC 5 | WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37 01/29/2016........ CS FIRST BOSTON......ouriuiiririiririrerineieesesiesessssesessssesseseneeenees 3,754,816
958102  AJ 4 |WESTERN DIGITAL 7.375 04/01/2023 03/30/2016........ BANC OF AMERICA SECURITIES 2,000,000
958102  AJ 4 | WESTERN DIGITAL 7.375 04/01/2023 04/01/2016........ GOLDMAN SACHS................. 967,813
958102  AJ 4 | WESTERN DIGITAL 7.375 04/01/2023 04/04/2016. BANC OF AMERICA SECURITIES. 767,813
958102  AJ 4 |WESTERN DIGITAL 7.375 04/01/2023 04/05/2016........ RBC CAPITAL MARKETS 763,594
958102  AJ 4 | WESTERN DIGITAL 7.375 04/01/2023 04/29/2016........ BANC OF AMERICA SECURITIES. 762,188
95810D  AF 8 | WESTERN DIGITAL TL B 1L L+375 04/29/2023..........coimrrinriieireriiisiresssssissssesssssssessessssesessenes | sevssssssesnnens 08/12/2016........ Private Placement......... 200,000
95810D  AF 8 |WESTERN DIGITAL TL B 1L L+375 04/29/2023...........covmvrerereireririeieresierseiesiesessseiesiessssesensnes | sevsernesnnens 08/17/2016........ Private Placement......... 1,600,000
C9413P AP 8 | VALEANT PHARMA TL BE1 1L 08/05/2020 A 11/02/2016........ BARCLAYS CAPITAL ..ottt 298,875
G0014F  AB 9 |AABS 2013-1 A ABS SNR 4.875 01/15/2038 D 06/15/2016........ STIFEL NICOLAUS 3,225,833
G3162@ AA 7 [C&JENERGY TL DD L+900 03/31/2017.......courvrrerirmiriiirerinsicisesinsiesiesisessesiesesssse s ssssesessssnes D 07/20/2016........ Private Placement......... 35,208
G7739P  AF 7 |CABLE&WIRELES (SABLE) B1 L+475 12/02/22 ..|D 02/24/12016........ BANC OF AMERICA SECURITIES. 553,735
G7739P  AF 7 |CABLE&WIRELES (SABLE) B1L+475 12/02/22 ..|D 02/25/2016. MORGAN STANLEY. 237,473
G7739P  AG 5 |CABLE&WIRELES (SABLE) B2 L+475 12/02/22 ..|D 02/24/12016........ BANC OF AMERICA SECURITIES. 453,056
G7739P  AG 5 | CABLE&WIRELES (SABLE) B2 L+475 12/02/22 .|1D 02/25/2016........ MORGAN STANLEY, 194,296
3899999. Total - BONAS - INAUSEIIAI GNA MISCEIANEOUS................ooivevieciiieieicicteieceeeecete ettt ettt sae et eeteveses eteeaeteseseseeeessaeseseseseseeesesesesssseesessesesessassesesesetessssesesansesesesessesesessesesssesesasseses et s aesesesessssesssseseseseeseeessssesesesnssesneesetesesassesassssese | ebsssesesssssesssssetassssssessssesesesnssesensnetes | oesetesissesesosesesassssesnssas 420,925,961 440,547
8399997, TOtAl - BONMS = P 3. .ottt h 06 L6480 E o0 8o E L h SRR E LR E SRR E LS E ke sk ekttt | ehnet e 596,287,438 671,285
8399998. Total - Bonds - Summary Item from Part 5.........cccovireinineieissceessieas 19,888,922 23,716
8399999, TOUAI = BONGS. ...ttt etttk 81 E 4888684 SE 4 E 4 h o088 h e h o0 e hseh et e L4 eheEEeE R LA eEE£E e E LR L E oL E oL LR LE L LR £ eE e E oL E LR L LR EfeE e E oL E e E R R LR 4L E L E oL E AR L eE oL EeE e E L eEEeE e E oL EeE e h L EehE e h oL oL E e E e L ek eeh s eeiehetEehens e b th b r bt en ettt nes | fenienienes ettt 616,176,360 695,001
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Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Preferred Stocks - Industrial and Miscell
03834@ 12 0 |APRECIA PHARM CONV A-18.00 1/13/2021... 01/13/2016........ EXCRANGEA. ... .ottt | cereni e nes 3,860,402.000 4,130,630 | oo 0.00 |....... 0
23385H  AA 7 |DAIRY FARMERS OF AMERICA 7.125. 09/15/2016........ JP MORGAN SECURITIES INC....coouvvreriiiinriseiisisieisseiesesisseensnines 3,000,000 | ..... ...3,000,000.00 |....... 0
29402T  ZZ 5 |ENVEN ENERGY CORP SERIES A CONV....... 12/28/2016 FRIEDMAN BILLINGS RAMSEY. 333,333.000 3,999,996 | ...covovrvrrereiiererersrnennn0.00 [ i 0
369604 BM 4 |GEN ELECTRIC CO 4.00 A 01/01/2016.. Exchanged... . 0
369604 BP 7 |GENELECTRIC CO4.20 C....ccoovvvviiciiicieiseesssenieis 01/01/2016........ EXCRANGEA. ...t | bbb | bbb e 0 . ..0.00 |...... 0
369604 BQ 5 |GEN ELECTRIC CO 5.00 D 01/20/2016........ EXCRANGEA. .....eeveirrii s 16,745,800 | oo 16,580,000.00 | ..oouverrerecireririreeriereeieierneand 0
61775@ 12 9 |MORPHICK INC SERIES A 8.00% 03/30/2016........ Private PlIaCEMENL........c.cciiiiiiiece s | et 1,000,000.000 1,000,000 | oo 0.00 |....... 0
665859  AQ 7 |NORTHERN TRST CO D 4.60 08/01/2016........ MORGAN STANLEY ....c.oeviriierneirerersreesierseseneenes 5,000,000 | .coooevererererieieeienies 5,000,000.00 |....... 0
693475 AQ 8 |PNC FINANCIAL S 5.00. 10/28/2016........ BANC OF AMERICA SECURITIES 600,750 600,000.00 | ..oovvuverririeierieer s 83
693475 AQ 8 |PNC FINANCIAL S 5.00. 10/28/2016........ PNC CAPITAL MARKETS 2,414,014 ..2,411,000.00 335
714239  ZB 9 |PERMIAN HOLDCO 2 A.......cccovvveenee 11/01/2016 Exchanged... 280,505 | ...ooeerriererrerersrirernrnenennn0.00 | i 0
78409W 20 1 |SCETRUST V545K 03/01/2016.. WELLS FARGO BROKERAGE SERVICES 10,000,000 0
808513 AP 0 |CHARLES SCHWAB E 4.625 10/24/2016 CS FIRST BOSTON......oviuiirireiieiiesieeieeseesesessssesesssssssesenseenenes 5,000,000 | ..... ...5,000,000.00 |....... 0
857477 85 5 | STATE STREET CORP G 5.35. ...t sisnissssnsssenes 04/05/2016........ MORGAN STANLEY ..ottt ensenssssensnns | bossssssassssssssssensessnsss o 200,000.000 5,000,000 | oo 0.00 |....... 0
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 57,171,695 XXX 418
8999997 Total - Prefrmea SIOCKS = PAIt 3............cooiiiiiectiieiiteteteccteeecteetece ettt ettt ettt s eaesesaeaetesesastess evsetetesassssesossesesesssaseesessetebessssesenseseteseseesesensesetes s setes s sesetessnsetesnsetesesansetanarsssesnees 57,171,695 XXX 418
8999998. Total - Preferred Stocks - Summary [tem from Part 5..........ccoviriimisrisissinisisssssesessssssesessssesssssssssns 327,373 XXX | 0
8999999. Total - Preferred Stocks.................. 57,499,068 XXX 418
Common Stocks - Industrial and Miscell

001743  AE 3 | AMMC CLO 2016-18A SUB 0 05/26/28............ccoovvuriernrirernrnrerirnienieeienes 04/20/2016........ JEFFERIES & CO....ccoovvvicseescenis 7,353,906 XXX 0
001747  AE 4 | AMMC CLO 2012-11A SUB 0 10/30/23........ccoovumrrimirerrriererineierisieesreenes 05/18/2016........ BANC OF AMERICA SECURITIES. 26,250 XXX e 0
001747  AE 4 | AMMC CLO 2012-11A SUB 0 10/30/23.........cvveeveririeerinrinerienienisseisiies 09/15/2016........ CITIGROUP.........covvevrrrerirnes 825,000 XXX e 0
001752  AE 4 |AMMC CLO 2012-10A SUB 04/11/22...... 11/03/2016........ CS FIRST BOSTON.....ouiuiiririiiiriesineieesesiesessssisessssessesenseesees 961,406 XXX e 0
00176K  AC 7 |AMMC CLO 2015-16A SUB 0 04/14/27 02/26/2016........ JEFFERIES & CO. 366,000 XXX | 0
00176Q AC 4 |AMMC CLO 2016-19A SUB 0 10/15/28. 10/07/2016.. MITSUBISHI.. 7,143,525 XXX 0
008252 10 8 | AFFILIATED MANAGERS GROUP 11/01/2016 DEUTSCHE BANK ..ottt 10,000.000 1,332,236 XXX | 0
02005N 10 0 |ALLY FINANCIAL INC.......ovvimrieiieriieierissistiesiesssesses s esssenesseens 07/07/2016........ BERNSTEIN........... 25,000.000 400,640 XXX e 0
023850 ZZ 6 |AMERICAN APPAREL LLC 11/01/2016........ EXCRANGEA. ... 13,155.000 | .oovoerenererrrierreeirerereeeere e 0 XXX e 0
03762U 10 5 |APOLLO COMMERCIAL REAL ESTATE.......ccoviiirrererinriersriseesenssines 09/01/2016........ EXCRENGEA. ..o | et 144,912.000 | ..ovceeeeicencees 2,373,659 XXX | 0
134999  ZZ 7 |CRANEMERE UK HOLDINGS | LIMITED. 05/10/2016........ Private Placement......... 3,000.000 3,000,000 XXX 0
24703L 10 3 |DELL TECHNOLOGIES-CLV.... 09/07/2016........ EXCRANGEA. ...ttt s 19,505.000 920,636 XXX e 0
26875U  ZZ 6 |EOS ENERGY STORAGE LLC.......cooviviririciinnierienissississnienienes 11/30/2016........ Private PIaCEMENL...........coiiiiiiiic s | s 571,428.000 | ..o 999,999 XXX 0
375558 10 3 | GILEAD SCIENCES INC..... 01/29/2016........ IS GROUP......cooiiiiiticeiniisiie e 9,643.000 796,163 XXX e 0
48248M 10 2 [KKR & COLP...oiiicicicec bbb 01/11/2016........ FRIEDMAN BILLINGS RAMSEY ......coiiiiiiiiiieiisieiesisissssissssssessesssesessssssssesssessesssens 6,073.000 82,864 XXX | 0
48248M 10 2 [KKR&COLP 01/12/2016........ FRIEDMAN BILLINGS RAMSEY........cciviiiiiiiieiisirciesississiesessssiessesssesessessssssesssessesinsenes 22,380.000 299,836 XXX 0
524901 10 5 |LEGG MASON INC 06/27/2016........ IS GROUP......coouiiiitictniic e 19,500.000 543,229 XXX e 0
524901 10 5 |LEGG MASON INC 11/01/2016 ISI GROUP. 9,900.000 286,575 XXX 0
58503F 10 6 |MEDLEY CAPITAL CORP. 01/12/2016.. STRATEGAS RESEARCH 32,940.000 225,303 XXX 0
58503F 10 6 |MEDLEY CAPITAL CORP. 01/13/2016........ STRATEGAS RESEARCH.... 49,500.000 328,086 XXX | 0
58503F 10 6 |MEDLEY CAPITAL CORP. 01/15/2016........ DEUTSCHE BANK ...ttt 72,072.000 459,387 XXX | 0
58503F 10 6 |MEDLEY CAPITAL CORP. 01/20/2016........ STRATEGAS RESEARCH..........cooviiiciieieneesiienines 50,000.000 303,525 XXX | 0
66704R 80 3 |NORTHSTAR REALTY FINANCE CORP.......cccvviieinriiriirienserseieie s eesssnes 01/07/2016........ DEUTSCHE BANK ..ottt ssnssenss | soesasssssssessnsssessessneseses 141,900.000 | ..oovvrreriierrereirerenene 2,243 411 XXX 0
66704R 80 3 |NORTHSTAR REALTY FINANCE CORP......ccevviriirirircriritiesierssissie s essenienes 01/11/2016........ DEUTSCHE BANK.......ouiitiiiieicineie ettt sttt ssanses 66,500.000 978,162 XXX e 0
66704R 80 3 |NORTHSTAR REALTY FINANCE CORP......cccovuriieriniireiiiiseresisrssssiessssiesesssesnsenes 01/12/12016........ FRIEDMAN BILLINGS RAMSEY ..ottt sssesessssssssssssessesssenes 95,000.000 1,342,350 XXX | 0
66704R 80 3 |NORTHSTAR REALTY FINANCE CORP.......cccvvriierirircriniirierie e esessesienes 01/13/2016........ FRIEDMAN BILLINGS RAMSEY. 56,790.000 782,277 XXX | 0
66704R 80 3 |NORTHSTAR REALTY FINANCE CORP......ccccvvrrirermrireiiiisirenisrssssiesssiessesssesssenes 01/15/2016........ FRIEDMAN BILLINGS RAMSEY. 27,900.000 342,196 XXX | 0
66704R 80 3 |NORTHSTAR REALTY FINANCE CORP.......cccvuiieririreririrereriserseiseeenissiesseeseeseneenes 01/28/2016........ DEUTSCHE BANK ...ttt 47,500.000 568,637 XXX | 0
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66704R 80 3 |NORTHSTAR REALTY FINANCE CORP......ccccvvrrireiriireiiiisiresiersssssiesssiesesssesnsenes 02/02/2016........ DEUTSCHE BANK......otiiuiiiiiiiiiiii ettt 23,750.000 266,033 XXX | 0
66704R 80 3 |NORTHSTAR REALTY FINANCE CORP. 02/03/2016........ DEUTSCHE BANK ...ttt nsesseeesen 23,750.000 270,076 XXX 0
66704R 80 3 |NORTHSTAR REALTY FINANCE CORP. 02/25/2016. DEUTSCHE BANK 38,000.000 461,730 XXX | 0
66704R 80 3 |NORTHSTAR REALTY FINANCE CORP. 02/26/2016........ DEUTSCHE BANK......ovuiritiiieicieie ettt ssennees 23,750.000 294,255 XXX | 0
66704R 80 3 |NORTHSTAR REALTY FINANCE CORP......ccevviiiiriiiircriiitiesierseis e 06/27/2016........ STRATEGAS RESEARCH.... 85,000.000 944,792 XXX e 0
66704R 80 3 |NORTHSTAR REALTY FINANCE CORP......ccccvviiieiniiiiicriss s 06/30/2016........ STRATEGAS RESEARCH. ...t | sosesssinsssssssssssesssssssans 17,120.000 | cooovoiciees 190,501 XXX | 0
66704R 80 3 |NORTHSTAR REALTY FINANCE CORP......cccvviierirrireriiitierinerssissie s cssenienes 07/01/2016........ STRATEGAS RESEARCH..........ccoivimiieirieieinreeresiseiesieiees ....17,120.000 199,316 XXX e 0
674001 20 1 |OAKTREE CAPITAL GROUP LLC..... 01/12/12016........ DEUTSCHE BANK ..ottt sttt nsen ....12,000.000 500,534 XXX | 0
714239 ZA 1 |PERMIAN HOLDCO 2 INC.....virieiiieieriieeieeieieeisseesssi e sssssssssessesssssenes. | sesesisessnsenne 11/01/2016........ EXCRANGEA. ......oviirri s ..112,202.000 280,505 XXX | 0
76155G 20 6 |REVOLUTION LIGHTING TECHNOLOGIES INC NPV. 05/03/2016........ Private Placement......... ..361,250.000 XXX | 0
81617J 10 3 | SELECT ENERGY SERVICES INC CL A 12/13/2016........ FRIEDMAN BILLINGS RAMSEY. ..150,000.000 XXX | 0
86933G 10 5 | SUTHERLAND ASSET MANAGEMENT.... 11/02/2016 Exchanged..... ..367,152.000 XXX | 0
881624 20 9 | TEVA PHARMACEUTICAL-SP ADR 11/11/12016........ BERNSTEIN........... 25,000.000 1,014,733 XXX | 0
881624 20 9 | TEVA PHARMACEUTICAL-SP ADR 11/1512016........ BERNSTEIN........... 25,000.000 971,410 XXX 0
881624 20 9 | TEVA PHARMACEUTICAL-SP ADR 11/22/2016........ IS GROUP......coouiiiiiciicesssi e 25,000.000 945,535 XXX | 0
881624 20 9 | TEVA PHARMACEUTICAL-SP ADR 12/06/2016........ ISEGROUP........ooiiiiciee bbb nerenes | oerenssesse st 15,000.000 525,138 XXX 0
896047 50 3 |TRIBUNE MEDIA CO - A. ..ot 01/07/2016........ ISI GROUP. 93,000.000 3,004,598 XXX e 0
896047 50 3 |TRIBUNE MEDIA CO-A 01/08/2016........ ISI GROUP. ....46,500.000 XXX | 0
896047 50 3 |TRIBUNE MEDIACO-A 01/11/2016........ ISI GROUP. ....46,500.000 . XXX | 0
896047 50 3 |TRIBUNE MEDIA CO-A 01/13/2016........ SANDLER & O'NEIL PARTNERS ....18,600.000 589,012 XXX | 0
896047 50 3 |TRIBUNE MEDIA CO-A 02/08/2016. ISI GROUP. 18,600.000 ..543,563 XXX | 0
896047 50 3 |TRIBUNE MEDIACO-A 02/09/2016........ ISI GROUP. . ....18,600.000 520,701 XXX | 0
896047 50 3 |TRIBUNE MEDIA CO-A 02/11/2016........ ISIGROUP........ouviuieaiiiiieieeisis sttt | onebisessiesst s ens 18,600.000 | ..ocvvuveerirriiieieieeiis 508,764 XXX | 0
896047 50 3 |TRIBUNE MEDIACO-A 02/29/2016........ ISI GROUP. 57,000.000 2,053,397 XXX e 0
90130A 10 1 | TWENTY-FIRST CENTURY FOX-A et | e 09/15/2016........ BERNSTEIN........... 50,000.000 1,189,275 XXX 0
G30401 10 6 |ENDO INTERNATIONAL PLC.......cvvireriirirernrieieeieereesesisenenissenes . D 03/16/2016........ CORNERSTONE MACRO........o vt sssssssesssssssssesssnsnne | sosessssssssesssessesssessensnens 71,250.000 | oo 2,432,625 XXX e 0
G30401 10 6 |ENDO INTERNATIONAL PLC... D 03/17/2016........ CORNERSTONE MACRO.........coeiiiriririiieninereririenes 61,750.000 1,846,553 XXX e 0
G30401 10 6 |ENDO INTERNATIONAL PLC... D 03/23/2016........ STIFEL NICOLAUS.......otttiiieiesisisises sttt ssssssessessnes | sosessssssssossssssasssessansassans 47,500.000 | coovvoveriries 1,437,554 XXX | 0
G30401 10 6 |ENDO INTERNATIONAL PLC... D 03/24/2016........ STIFEL NICOLAUS 9,500.000 285,558 XXX e 0
G30401 10 6 |ENDO INTERNATIONAL PLC... D 03/31/2016........ STIFEL NICOLAUS 22,690.000 609,637 XXX | 0
G30401 10 6 |ENDO INTERNATIONAL PLC... D 04/05/2016........ STIFEL NICOLAUS 23,750.000 640,065 XXX 0
G30401 10 6 |ENDO INTERNATIONAL PLC D 04/11/2016. STRATEGAS RESEARCH.... ....19,000.000 495,098 XXX e 0
G30401 10 6 |ENDO INTERNATIONAL PLC... D 05/06/2016........ RAYMOND JAMES & ASSOCIATES.... 23,750.000 374,462 XXX 0
G30401 10 6 |ENDO INTERNATIONAL PLC... D 05/06/2016........ STIFEL NICOLAUS 23,750.000 380,238 XXX e 0
G30401 10 6 |ENDO INTERNATIONAL PLC... D 05/11/2016........ DEUTSCHE BANK ..ottt ssen 80,750.000 1,180,452 XXX | 0
G5480U 15 3 |LIBERTY GLOBAL PLC LILAC SERIES C D 11/04/2016........ ISIGROUP.........ooiieiiciriceeeeereesee e 85,000.000 1,750,932 XXX 0
G5480U 15 3 |LIBERTY GLOBAL PLC LILAC SERIES C D 11/07/2016........ WUNDERLICH. ...ttt enins | oetesesssessasse s s 40,000.000 | coovrrivrerieieiee e 805,004 XXX e 0
G5785G 10 7 |MALLINCKRODT PLC....... .|D 03/16/2016........ CORNERSTONE MACRO.... ....17,500.000 966,616 XXX | 0
G5785G 10 7 |MALLINCKRODT PLC....... .|D 12/01/2016........ CORNERSTONE MACRO.... . ....15,000.000 798,806 XXX e 0
G5785G 10 7 |MALLINCKRODT PLC....... .|D 12/28/2016........ RAYMOND JAMES & ASSOCIATES.........coiiiriririiisisieiesissiessssssssessessssssesessssssssssssnnns | sovnssssssesssssssssossnssssnnens 11,000.000 | .cvocveeieereirieeerciriceens 549,672 XXX | 0
N59465 10 9 [ MYLAN NV . D 11/11/2016 BERNSTEIN........... 25,000.000 948,610 XXX 0
N59465 10 9 [ MYLAN NV . D 11/22/2016........ ISI GROUP.....ccoiiiiiiisisit it 25,000.000 905,703 XXX | 0
9099999. Total - Common Stocks - Industrial aNd MISCEIANBOUS. ........cvuururirie et fobsenss sttt 79,501,426 XXX 0
Common Stocks - Parent, Subsidiaries and Affiliates

G4794# 10 1 |INSURANCE (GB) LIMITED........c.ce0ene.. D 12/20/2016........ Capital Contribution 557,595 XXX | 0
P2826# 10 7 |EL AGUILA COMPANIA DE SEGUROS CL | D 11/30/2016........ Capital CONEADULION..........ouurereeiiiciiie e eniens | feereesiseses e 103,000.000 [ ..oooovvrererercrrerinriereeicirenens 502,491 XXX | 0
24817@ 10 1 |DEMPSEY AND SIDERS AGENCY, INC. ..o 06/14/2016........ Capital CONDULON. ... 250,000 XXX | 0
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24817@ 10 1 |DEMPSEY AND SIDERS AGENCY, INC. . e ————————— 11/17/12016........ Capital CONtADULION.........cvvuieirricriiese s 100,000 XXX | 0
361352  ZZ 0 |GAIC ALLOY, INC 07/22/12016........ Capitalization of Subsidiary 1,000.000 .10 XXX | 0
63654U 10 0 |NATIONAL INTERSTATE CORPORATION 11/10/2016 Acquisition of minority shares by merger. ..9,727,191.000 ...314,825,368 XXX | 0
63654U 10 0 |NATIONAL INTERSTATE CORPORATION 11/10/2016........ Merger.......oovevevnnns 1,000.000 .10 XXX | 0
63654U 10 0 |NATIONAL INTERSTATE CORPORATION 11/10/2016........ Capital Contribution 930,975 XXX e 0
63654U 10 0 |NATIONAL INTERSTATE CORPORATION . 12/16/2016........ Capital Contribution 32,000,000 XXX e 0
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. .. s XXX 0
9799997. Total - Common Stocks - Part 3.........cocvvnriirinniiniinienns ...428,667,874 XXX | 0
9799998. Total - Common Stocks - Summary Item from Part 5........cccoooeivnniiiseccenns 7,484,651 XXX 0
9799999, TOLAl = COMIMON SEOCKS........vueveieieeiieisetestetietetsetetseeeteseessetsesetessessetssessesseesesessessesssensesssssessesassessessssessessnss | sesssessessesassessesssssssessessesassessesssssesessessessssassessessessssessessesassessessessesessessesassessessessesessessesassessessessesessessessssessessessesassessesssssnsesssssesasses | absesssssssessessesassessessessnsessessesansessesnssns | tessessesssssssossessessssnsesss 436,152,525 XXX | 0
9899999.  Total - Preferred and COMMON STOCKS. ........iuuuiiuuiisitieiieisste sttt iesss st eee et e eeehs o0 e eEE o0 E o8 e 8 o8 E o8008 f 088 E o8 £H 808810 o8 eE £ 08 EEf 4088484680 EoEE 00 E e f o0 E 0 EHEE £ h o080 E e E e eh e E bk femteeh e st eh bbbt ensns | cbsinsenscnssns s enees 493,651,593 XXX

9999999. Total - Bonds, Preferred and Common Stocks 1,109,827,953 XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Total Foreign Interest /
r Unrealized Current | Other-Than- Foreign Exchange Stock Stated
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g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. | Change in| Carrying Value at| (Loss) on| Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) | B/A.C.V. | Disposal Date | Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
313838 RS 1 |FNCL 511797 PT 6.0 5/01/2031.........coovvverrrriririiees .. [ 12/25/2016. | MBS Paydown.............oovveemveeriereneerenerrenes | eoveenvineneiseneienns | ceveeneneeency 807 | i 4,907 | oo 4,906 | ..ocoorrrnnns 4,862 0 (18) 0 (18) 0 [ o4 ,907 | LV O 05/01/2031.
31387D EV 7 |FNCL 580748 PT 6.0 5/01/2031 .. | 12/125/2016. | MBS Paydown LTI | 11,756 | ... 11,543 0 167 0 167 0 .0 05/01/2031.
31388D ZU 5 |FNCL 602055 PT 6.50 9/01/2031... .. | 12/25/2016. | MBS Paydown LABTAT | 16,027 | ... 15,721 0 (231) 0 (231) 0 .0 09/01/2031.
31388G VW 8 |FNCL 604629 PT 6.0 9/01/2031 .. | 12/25/2016. | MBS Paydown 0 (240) 0 (240) 0 .0 09/01/2031.
31388K  WT 5 |FNCL 607358 PT6.50 10/01/2031 .. [ 12/25/2016. | MBS Paydown 0 9 0 9 0 .0 10/01/2031.
31390V ER 1 |FNCL 657244 PT 6.0 9/01/2032 .. | 12/25/2016. | MBS Paydown 0 (2 0 ) 0 .0 09/01/2032.
83162C GR 8 | SBAP 1996-20D 17.35 04/01/2016... .. | 04/01/2016. | MBS Paydown 0 2 0 ) 0 .0 04/01/2016.
83162C HH 9 | SBAP 1997-20C 17.15 03/01/2017... . | 09/01/2016. | MBS Paydown 0 0 0 0 0 .0 ...520 | 03/01/2017.
0599999. Total - Bonds - U.S. Government.... 46,909 0 (316) 0 (316) 0 .0 1,740 XXX
Bonds - All Other Government
683234 YC 6 | ONTARIO PROVINCE 4.40 03/08/2016..............c.occcc. I . | 03/08/2016. | MAULIEY.........cvveoeveceieniiceie e | v | oo 20,500,000 | ..... 20,500,000 | ... 20,691,265 | ......... 20,505,601 | .oooooocveee0 | cieeeenn(5,601) | o0 | oiiien(5,601) | o0 | i 20,500,000 |..cccoeceec0 |0 |0 | s 451,000 | 03/08/2016.
1099999. Total - Bonds - All Other Government - - s | i 20,500,000 | ..... 20,500,000 | ..... 20,691,265 | ......... 20,505,601 0 ... 20,500,000 |..cccocceec0 |0 | eiiiiiiiennl0 | 451,000 XXX
Bonds - U.S. States, Territories and P ions
13063C XS 4 |CALIFORNIA ST REF CM 2.45 12/01/2031........c.oovvuve o+ | 06/01/2016. | PAYAOWN......ccovvriiriireririeirerieiseesiessnsssienes [ overensensnssseennns | coreseees 785,000 | .......... 785,000 | .......... 785,000 1 0 12/01/2031.
13063C XS 4 |CALIFORNIA ST REF CM 2.45 12/01/2031... .. | 12/01/2016. | Partial Call 935,000 | .......... 935,000 | .......... 935,000 10 .0 12/01/2031.
604129 SZ 0 |MINNESOTA ST SERK5.00 11/01/2016.. .. [ 11/01/2016. | Maturity.... 3,025,000 | .......3,025,000 | .......3,486,222 .(59,414) 0 11/01/2016.
677520 D2 1 |OHHWY IMPT BUCKEYE L 5.00 05/01/2016.. < [ 05/01/2016. | MALUTIRY.........ooooeveicireieeierisssciineies | o | s 1,030,000 | ....... 1,030,000 | ....... 1,160,862 | ... coeeeennnn(6,765) | . . .0 05/01/2016.
677520 P5 1 |OH ST 3RD FRONTIER 5.00 11/01/2016 o [ 1110172016, | MALUTIY. ... | e | e 5,000,000 | ....... 5,000,000 | ....... 5,668,050 | ........... , ,391) | 0 [ (80,391) | .ovovevn 0|.....5000,000 .0 11/01/2016.
709141 V7 7 |PA ST-3RD-REF-2004 5.375 07/01/2016. oo | 0710172016, | MALUIIEY......voverrierisereierisisienieisnsssiensnens | eoversnssseensnsinnnns | evveees 2,400,000 | ....... 2,400,000 | ....... 2,856,528 | ... (34,555) 0. .2,400,000 .0 07/01/2016.
939741 TB 0 | WASHINGTON SER B 5.50 5/01/2018, .. | 05/01/2016. | Sinking Fund Redemption SRS VPRI ISP 1,285,000 | ....... 1,285,000 | ....... 1,467,444 | .. ,339,702 | o0 | e (54,702) | 0 | (54,702) | covvovevn: 0 1,285,000 .0 05/01/2018.
93974A YU 2 |WASHINGTON ST C 0.00 6/01/2016 oo [ 08/01/2016. | MALUTIY.........coooeverriereeeiseeieeeeiesieeeienees | e | e 2,780,000 | ....... 2,780,000 | ....... 2,377,234 28,941 0 28,941 0 .2,780,000 .0 06/01/2016.
97705L 7P 6 | WISCONSIN ST UNREF 15.00 05/01/2018.. .. | 04/29/2016. | Def LLLT1L SOOPOSOOUOROU (VPOOPROOROPROOIN IO 2,173,074 | ....... 2,085,000 | ....... 2,223,827 | ..c.2,186,973 | i l0 | (13,899) | ...ovvvvvn. [V (13,899) | .....ccc0.... 0 2,173,074 .0 05/01/2018.
97705L JE 8 |WIST SERD 5.0005/01/2017 coee |20 [ 05/01/2016. | Calll.....oeiii s | e | s 3,630,000 | ....... 3,630,000 | ....... 4,057,324 | ... RSy I [P (21,676) 0 (21,676) 0].....3,630,000 |.......0 05/01/2017.
1799999. Total - Bonds - U.S. States, Territories & Possessions..... OO OO OO PO OUOYOOROROPOPRYRTR) OO 23,043,074 | ..... 22,955,000 | ..... 25,017,490 | ......... 23,285,516 | ..ooovrvrrnaes 0] (242,449) | ..o [ (242,449) | ... 0 . 23,043,074 | ............ 0 [ {1 0. 766,157 XXX
Bonds - U.S. Political Subdivisions of States
088275 2T 8 |BEXAR CNTY TX 5.25 06/15/2020..........ccccsvverrirrrinnee o [ 08/15/2016. | Calll....ocveoeeiicieceiereieceieseiieseiienenes | e | s 1,000,000 | ....... 1,000,000 | ....... 1,111,810 | oo 1,007,789 | 0 | et 7,789) | 0 | e (7,789) | 0 [ e 1,000,000 |............ 0 06/15/2020.
158843 UU 4 | CHANDLER AZ5.00 07/01/2016 o [ 0710172016, | MALUTIRY.........oooooveeiceceeesseienies | i | s 1,805,000 | ....... 1,805,000 | ....... 2,043,567 .1,805,000 .0 07/01/2016.
172252 YW 2 |CINCINNATI CITY SCH DIST 5.00 12/01/2016 o [ 1210172016, | MALUTIY. ... | e | e 4,085,000 | ....... 4,085,000 | ....... 4,522,749 .0 12/01/2016.
476575 2N 4 | JERSEY CITY REF E 5.38 09/01/2016.. oo | 09/01/2016. | MALUIIEY......voverrieririreirerissisienisensssssiensnnens | eoversnssseensnsinnnns | evveees 1,215,000 | ....... 1,215,000 | ....... 1,165,853 0 5,170 0 5,170 .0 09/01/2016.
508624 ET 6 |LAKE CSD IL SD 5.0001/01/2017 o [ 0172972016, | Call.....ooceeceeceeseesenienenes | e | e 4,200,000 | ....... 4,200,000 | ....... 4,456,410 0 0 0 0 .0 01/01/2017.
549187 6N 7 |LUBBOCK TXB-WTRWKS 5.25 02/15/2018, .. | 02/15/2016. | Sinking Fund Redemption . 285,000 285,000 ....292,592 .0 02/15/2018.
592112 BK 1 |MET GOVT NASHV TN SER B 5.00 08/01/2019.. .. | 08/01/2016. | Call ceevrerinnens | e | o 1,245,000 | ....... 1,245,000 0 08/01/2019.
668843 8D 0 |[NORWALK CT REF-SERIES A 5.00 07/01/2016........... o [ 0710172016, | MALUTIY.........ooooeveeeiceeeeeeeieeeiseseienees | e | e 2,510,000 | ....... 2,510,000 .0 07/01/2016.
717883  JF 0 [ PHILADELPHIA SD 5.00 09/01/2017......ccovvvvrrevnrinreras .| 01/29/2016. | WELLS FARGO BROKERAGE SERVICES..... | ..cccovvvirervirrirns | vrvees 3,271,988 | ....... 3,100,000 | ....... 3,456,438 | ........... 387,734 | o0 | e (4,545) | 0 | (4,545) | 0 e 3,183,189 | ......c..... 0 [ 88,799 | ........ 88,799 | ....... 65,444 | 09/01/2017.
717883  JG 8 | PHILADELPHIA SD 5.00 09/01/2018..........cccovvvrmrvrirs .. | 01/29/2016. | WELLS FARGO BROKERAGE SERVICES..... | ...cccoouuvivieriiians | o 2,713,100 | ....... 2,500,000 | ....... 2,770,875 | ........... 2,594,597 | o0 | ciei(3,002) | o0 | ciiein(3,002) | (U - 2,591,595 | ........... 0...121,505 | ... 121,505 | ....... 52,778 |09/01/2018.
850000 J8 4 |SPRING TX INDP SCH 5.00 08/15/2019... .. | 01/29/2016. | Def MENE....cooiiiieiesesnssssiesiens | ceviesinienssnins | oo 1,034,250 | ....... 1,000,000 | ....... 1,152,490 1,034,250 .0 0| 22,778 | 08/15/2019.
879709 ZF 3 | TEMPE AZ 5.00 07/01/2019 [ 0710172016, | Call......cooceeseeceeceeseieneies | s | s 1,725,000 | ....... 1,725,000 | ....... 1,886,081 1,725,000 w0 0 [0 86,250 |07/01/2019.
941247 M9 6 | WATERBURY TXBL-PEN 4.88 12/01/2016 o [ 1210172016, | MALUTIY. ... | e | e 2,000,000 | ....... 2,000,000 | ....... 2,000,000 0 .2,000,000 .0 . 0| 97,600 |12/01/2016.
969887 KF 4 [WILLIAMSON CNTY TX A 5.00 02/15/2016. v |00 1 02/15/2016. | MAEUIIY...o.oocereviiissienisisissisersnsssesensssssnsenens | oreensssesssssnessnnns | sonneen 2,400,000 | ....... 2,400,000 | ....... 2,800,584 | .........2,407,536 | ..o (U I (7,536) | .ovvevrerenad (U P (7,536) [ .coovrvnennd 0. .2,400,000 | ..........0 |... 0. 0 [ 60,000 | 02/15/2016.
2499999. Total - Bonds - U.S. Political Subdivisions of States . OO PO O OO PO PPOP PO PP PPRTOROPPRPPPRPTPPOR TP 29,489,338 | ... 29,070,000 | ..... 31,901,801 | .........29,429,512 | ...ccvccenene. 0 ... (150,478) | ..o 0 [ (150,478) | ............. 0 ... 29,279,034 | ........... 0]... 210,304 | ....... 210,304 | ..1,087,532 XXX
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Bonds - U.S. Special Revenue and Special A
01030R EZ 1 |ALHSG FIN AMT E 5.35 10/01/2032..........cccoormrvrernn .. | 04/01/2016. | Partial Call 95,000 | ........... 95,000 | ............ 96,280 | ..coovvereenn 94,335 | 0 | 665 | 0 | 665 | 0 ] 95,000 | e LV (U I 0 | 2,541 {10/01/2032.
01030R EZ 1 |ALHSG FIN AMT E 5.35 10/01/2032.... oo | 06/20/12016. | Call.....oovovrriciieieieiieieiesisessisiensssenenis | evernssneeenssinnnns | e 2,025,000 | ....... 2,025,000 | ....... 2,052,293 w0 [0 |0 | 77,943 | 10/01/2032.
01039W AZ 5 |AL PUB HSG B 4.45 01/01/2024 .. [ 09/03/2016. | Partial Call..............ccooweurereierieneiirniiineienes | eoeeeeiesseieeniennns | e 1,130,000 | ....... 1,130,000 | ....... 1,116,625 w0 0 [0 30,575 |01/01/2024.
01852L BC 3 | ALLIANCE ARPT AUTH-TX 4.85 04/21 (FDX) oo [ 04/01/2016. [ Call.......oooviiciiiceciisiesieiienes | e | s 4,935,000 | ....... 4,935,000 | ....... 4,329,829 w0 [0 [0 | 119,674 | 04/01/2021.
041083 VB 9 |AR ST DEV FIN SFM A 3.10 07/01/2043 .. [ 12/01/2016. | MBS Paydown............ovrvvmiimiiiniiinniiienns | o | o 457,194 | ......... 457,194 | .......... 457,194 w0 0 [0 7,645 | 07/01/2043.
051687 DB 4 |AURORA IL SF MTG 5.50 12/01/2039 .. [ 12/01/2016. | MBS PaydOowN..........c.oorveereeeereiieneiieneiiienes | eoreeeeisseneiseneiiens | eooveneees 115,152 15152 | ... 116,879 .0 3,460 | 12/01/2039.
088379 WL 2 [BEXAR CNTY TXHSG FIN A 4.95 08/20/2040. .. | 02/20/2016. | Sinking Fund Redemption 55,000 | . ..55,000 | ...ooeecd 55,275 (] 1,361 | 08/20/2040.
088379 WL 2 |BEXAR CNTY TXHSG FIN A 4.95 08/20/2040. [ O7/1812016. | Call.......oooceeceeceeceeseiesenienenes | e | e 5,410,000 | ....... 5,410,000 | ....... 5,437,050 .0 08/20/2040.
10741L  BM 7 |BREVARD HLTH FACS 5.00 04/01/2024 .. | 04/01/2016. | Call 4,000,000 | .......4,000,000 025,000 0 04/01/2024.
130333 BW 6 | CAHSG FIN AGY 4.75 08/01/2028 .. [12/01/2016. | Partial Call.............cccoovverrveirriinriiennieseiienns [ e | e 945,000 | .......... 945,000 .0 08/01/2028.
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042.... .. [ 12/01/2016. | MBS Paydown 64,708 .0 02/01/2042.
130333 CB 1 |CAHSGFIN AGY B 2.90 02/01/2042.... .. | 12/01/2016. | MBS Paydown 79,347 ...19,347 .0 02/01/2042.
130575 Z2 2 |CA RURAL HOME MTG 5.45 02/01/48 .. | 08/01/2016. | Partial Call 255,000 255,000 .0 02/01/2048.
13079P FG 3 | CA MULTI FAM HSG 4.50 01/15/2040 .. | 07/15/2016. | Sinking Fund Redemption..............cccueeevevries [ wovvervineeeineniiiiens | covieeeiens 10,000 | ..o 10,000 .0 01/15/2040.
17131H  BL 1 |CHULA VISTA CAIDR 5.00 12/01/27 (SRE) [ 08/01/2016. | Call.......ooooiceceeceeceeseiseieneies | e | s 3,325,200 | ....... 3,260,000 .0 12/01/2027.
196479 TY 5 |COHSG SF PR | AA 4.85 11/01/2026 o [ 11701/2016. | Partial Call.............ooveverreeireiiriiiereieniiieees | e | e 660,000 | .......... 660,000 .0 11/01/2026.
19647P  AB 9 | COLORADO HSG 5.50 09/20/2036 .. | 09/20/2016. | Sinking Fund Redemption 25,000 ...25,000 .0 09/20/2036.
19647P  BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/204 .. [ 12/01/2016. | MBS Paydown 113,848 0 02/01/2044.
20774W  G9 6 |CT HSG FIN 4.00 11/15/2040 .| 11117/12016. | Partial Call..........ccccoevveveeereceieicreeieeeeens | eveieieesesiesiens | 21,120,000 | ......1,120,000 | .......1,165,972 | ......... 1,147 175 | oo 0 [ (27,175) (27,175) .0 11/15/2040.
207758 N8 5|CT ST HSG FIN AUTH B-2 4.00 11/15/2032. .. | 12/22/12016. | Partial Call...........cooccoeveeereereeereeenreeereeeesecenes | ceveeereessessiesnscins | cenneen515,000 | .........515,000 | ..........548,212 | ...co.......541,086 | oovvcvvveeenn0 | o (26,086) (26,086) .0 11/15/2032.
23410B CH 2 |DAKOTA CNTY MN SF 4.50 06/01/2035. . [ 11101/2016. | Partial Call............ooervverrrinerriieniirsenrirsnnriinens | eveenrisensiseniinnns | wenennn215,000 | .eii.215,000 | ... 230,953 | oo 223,984 | 0 | e, (8,984) | ..o (VN (8,984) .0 06/01/2035.
23410B CH 2 |DAKOTA CNTY MN SF 4.50 06/01/2035... .. | 12/01/2016. | Sinking Fund Redemption.............cccccccoevuveeies [ ovsnnvinnniisnciinnns | 2000 100,000 | .........100,000 | .......... 107,420 | .............. 104,178 | ............... (VN [ (4101) | oo 0 [ (4,101) .0 06/01/2035.
246395 NX 1 |DE HSG AUTH B 4.05 07/01/2017. .. | 07/01/2016. | Sinking Fund Redemption 0 364 0 364 .0 07/01/2017.
246395 WY 9 [DE HSG AUTH-SFM-A- A-1 4,90 07/01/2029.... .. | 07/01/2016. | Sinking Fund Redemption 0 (574) 0 (574) .0 07/01/2029.
246395 WY 9 | DE HSG AUTH-SFM-A- A-14.90 07/01/2029.... .. | 12/01/2016. | Partial Call ...60, 376 | e 81,476 | (V8 [ (1,481) | oo (U R (1,481) .0 07/01/2029.
246395 XA 0 [DEHSG AUTH SFM B 0.00 7/1/2031.... o [ 11101/2016. | Partial Call.............vrvvererrieerieeriesriesniinens | eeveeeineseineniiiens | et 906,345 | ....... 1,960,000 | .......... 727,670 | oo 898,568 | .......cccoovenn. (VN TITT | [V 7,777 .0 07/01/2031.
25477P  HN 8 |DC COL HSG AGY 4.80 11/01/2036. .. | 11/01/2016. | Sinking Fund Redemption 65,000 65,000 0 0 0 0 0 11/01/2036.
267045 AH 5 |DUTCHESS CNTY NY 5.00 07/01/2016 o [ 0710172016, | MALUTIY. ..o | e | s 1,090,000 .0 07/01/2016.
31392C EM 2 |FNW 02-W2 AF5 SEQ HEL STP 6/25/32 .. [ 12/25/2016. | MBS Paydown 28,203 , .0 06/25/2032.
31397P  PL 8 |FHM MO012 A1A 5.50 07/15/2016. .. [ 07/15/2016. | MBS PaydOown............cvrvuereeeerieiereeieneiinenes | eoeeeeiieeeisnnienens | e 30,000,000 | ..... 30,000,000 | ..... 32,601,300 | ......... 30,236,316 | .....cccceee.0 | ......(236,316) | o0 | (236,316) | .... .0 07/15/2016.
34073N U8 1 |FLORIDA HSG 4.625 07/01/2031 .. [ 01/01/2016. | Partial Call............ccoevvverrerrinerrirrenrrnnnirsenirnens | evveerisenriinnnninnns | cvreenreenid0,000 [ 040,000 | oo 38,200 38,545 ...1,455 .0 07/01/2031.
34073N U8 1 |FLORIDA HSG 4.625 07/01/2031 o [ 04101/2016. | Call.......coooocerierecneereseseissneisneies | i | 0000.2,090,000 | ......2,090,000 | ....... 1,995,950 cirrnn 76,008 .0 07/01/2031.
34074M  CH 2 |FL HSG FIN CORP 5.00 07/01/2028 .. | 07/01/2016. | Sinking Fund Redemption..............ccccouevvvnrees [ wovmrrvrnenivnsnirnens | veeere..545,000 | .........545,000 | .........588,873 | ............566,736 | ..cccocvennnn0 | ceernns(18,817) | coiiiicinnl0 [ (18,817) .0 07/01/2028.
34074M  GX 3 | FL HSG 4.45 07/01/2026 .. | 10/01/2016. | Partial Call 0 .0 07/01/2026.
34074M  GZ 8 | FL HSG 4.50 01/01/2029 .. | 07/01/2016. | Sinking Fund Redemption.............ccccccoeveveries [ ovsnevvsncivsncirinns | weeeeen 785,000 | .........785,000 | .........847,941 | ..............823,053 | .....ccceee.0 | 100 ii(30,955) | o0 [ (30,955) .0 01/01/2029.
34074M KB 6 [FL ST HSGFIN C 4.00 7/01/2035 .. | 07/01/2016. | Partial Call (26,098) .0 07/01/2035.
34074M  LZ 2 |FL HSG FIN CORP A 3.50 07/01/2046.. .. 1 01/01/2016. | Paydown 0 .0 07/01/2046.
34074M  LZ 2 |FL HSG FIN CORP A 3.50 07/01/2046.. .. | 10/01/2016. | Partial Call . .(3,200) | . 0 07/01/2046.
346668 CZ 7 |FORSYTH MT POLL CTL 4.65 08/23 (NWE < [08/12/2016. | Call.......oooveciircscrseeesecesseiennies [ s | 028,000,000 | ......8,000,000 | .......8,044,000 | ..........8,005,202 | ......cc........0 | e, (5,202) .0 08/01/2023.
373539 2E 4 | GEORGIA HSG & FIN B-1 3.50 12/01/2045 .. | 09/01/2016. | Partial Call 280,000 280,000 | ..........296,909 | .....cc...e. 296,747 | cororvvriieenn0 | i (16,747) .0 4,690 |12/01/2045.
373539 Y2 5 |GEORGIA ST HSG & FIN A-1 3.50 06/01/2045. v | [09/01/2016. | Partial Call...........cvvererrririrerieinisiersniseies | vevvseneiessssneeenes | coveeneens 125,000 | .cooooueee 125,000 | ..........134,098 | ........... 132,876 | ccoovvviicennn0 | i (7,876) .0 . 0. 1,700 |06/01/2045.
373539 ZB 4 | GA ST HSG 5.00 06/01/2029...........rvvererreerrirareinens .. [ 09/01/2016. | Partial Call.............ccoovveuirrererieeriereienniienns | eoeeeeiieneiseniinens | eoenenes 180,000 | .......... 180,000 | ..........192,458 | ...........183,322 | ..coci0 | e (3,322) (VI (O (U A 0 | 2,528 | 06/01/2029.
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373541 G2 1 |GAMUN ELEC Z 5.50 01/01/2020.... .. [ 01/01/2016. | Sinking Fund Redemption..............cccccouvuvevies [ wvmnmveienniiisniiinns | v 1,115,000 | ...... 1,115,000 | ......1,271,100 | .........1,183,231 | o0 | (68,231) .(68,231) ] .... .0 01/01/2020.
373541 HA 2 | GEORGIA MUN ELEC 6.375 01/01/2016.. o [ 0170172016, | MALUTIY. ... | e | e 4,405,000 | ....... 4,405,000 0 0 0 0 .0 01/01/2016.
39602P AA 2 | GREENVILLE SC AIRPORT 6.125 10/01/2017 .. | 10/01/2016. | Sinking Fund Redemption 325,000 325,000 0 8,285 0 8,285 .0 10/01/2017.
419818 HM 4 |HI ST HSG FIN A TXB 2.60 07/01/2037 .. [ 12/01/2016. | MBS PaydOowN..........c.oorveereeeereeieceiieneiienes | eoreevieniiseniiinns | eooenenes 497,079 i 0 0 0 0 .0 07/01/2037.
45129Y VE 3 |IDAHO ST HSG 5.50 07/01/2039 .. | 01/01/2016. | Partial Call 5,000 | .o 5,000 | oo 5,100 0 (19) 0 (19) .0 07/01/2039.
45201L  WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043.. .. [ 12/01/2016. | MBS PaydOown.............ovvuureeineiineieniiiinns | eoeneeiinniisnniinnns | coenenes 811,454 | ........811,454 | ... 811,454 0 0 0 0 .0 12/01/2043.
45201Y F3 6 |IL HSG DEV A TXBL 4.00 02/01/2034... [ 11701/2016. | Partial Call..............ooveverrirereeiereiiereieeeiiieees | eoeeeeieeneieeneieens | e 1,160,000 | .......1,160,000 | ......1,196,378 | ...cccooovurrirerncnnc0 | i (V] [ (36,378) | oo (U (36,378) .0 02/01/2034.
45203F AM 8 |IL HSG DEV 4.60 09/01/2025. .. | 09/12/2016. | Partial Call 5,000 0 128 0 128 .0 09/01/2025.
45203L CD 3 |IL HSG DEV AUTH 2.85 07/01/2032 .. | 12/26/2016. | MBS Paydown . 0 60 0 60 .0 07/01/2032.
45203L CE 1 |IL HSG DEV AUTH 2.80 07/01/2032 .. | 11/26/2016. | MBS Paydown .0 0 123 0 123 .0 07/01/2032.
45506A CK 5 |IN ST HSG 4.45 12/01/2027 .. | 12/01/2016. | Partial Call 15,000 0 0 0 0 .0 12/01/2027.
457106 MX 7 |INGLEWOOD CA REDEV 5.75 05/01/2017... .. | 05/01/2016. | Sinking Fund Redemption 255,000 255,000 255,461 0 (461) 0 (461) 0 05/01/2017.
458840 6A 8 | INTERMTN PWR UTAH 0.00 7/1/2017 ETM .. | 07/01/2016. | Paydown 3,054,650 | ... 3,305,000 | .......2,487,013 | ........... 3,071,831 | oo 0. (17,181) | coovvene [V (17,181) .0 07/01/2017.
462467 NW 7 |IA ST FIN SF MTGE SER 3 2.90 2/01/2042.. .. | 12/01/2016. | Partial Call 205,000 205,000 205,000 0 0 0 0 .0 02/01/2042.
462583 BC 8 |IA ST VISION SPLF 5.50 02/15/2016 oo [ 02/15/2016. [ MALUTItY........cvvveirieriiiciieisssiesienes | s | s 2,645,000 | ....... 2,645,000 | .......3,056,694 | ..........2,653,382 | ..coocovvriren0 | ciierennn(8,382) | o0 | (8,382) .0 02/15/2016.
46940R  AB 2 | JACKSONVILLE FL HSG FIN 5.625 10/01/2039... .. | 11/01/2016. | Partial Call ..100,000 .100,000 | ............87,500 | ................88,635 | ..cccoiicnnn0 | 111,365 | 0 | 11,365 .0 10/01/2039.
46940R  AB 2 | JACKSONVILLE FL HSG FIN 5.625 10/01/2039... o [12101/2016. | Calll...oooe s ceerrn:385,700 | .380,000 | .......... 332,500 | .o 336,811 | o0 | 43,189 | 0 | 43,189 .0 10/01/2039.
474553 AE 4 | JEFFERSON SFM B LA 5.25 12/01/2032.. [ 08/01/2016. | Call.......ooooccececessesessneies | s | s 1,380,200 | ....... 1,340,000 | ....... 1,353,400 (476) .0 12/01/2032.
49130T ME 3 |KY HSG CORP A 5.00 01/01/2028: .. [ 08/15/2016. | Partial Call.............ccoocveuirrereriiriiiieeiieneiiiens | e | cerenenes 130,000 | .......... 130,000 | .......... 140,032 | ... 136,406 | ...oooovevennn (VN [ (6,406) | ............... (U (6,406) .0 01/01/2028.
49130T PR 1 |KY ST HSG CORP A 4.2507/01/2033.. .. | 08/15/2016. | Partial Call 550,000 550,000 | .......... 570,928 | .....c.cco.c.. 563,606 | .....cccoounnnd 0 [ (13,606) | ...oovvvveres 0 [ (13,606) (] 07/01/2033.
49130T PS 9 |KY HSG CORP A 3.00 11/01/2041 .. | 12/01/2016. | Partial Call 80,000 80,000 | .. ..80,000 80,000 0 0 0 0 0 11/01/2041.
49130T  PT 7 |KY HSG CORP B 3.00 11/01/2041.... .. [ 12/01/2016. | Partial Call............co.oevereererrreereerieeieseessienns | cevveeeiesssessiienies | veerviens 270,000 | . .270,000 | .......... 270,000 270,000 0 0 0 0 .0 11/01/2041.
546398 J8 2 |LAPUB FACS 5.00 06/01/30 (ETR) o [ 0471812016, | Call.......coooocccececesesssneies | s | e 5,500,000 | ....... 5,500,000 | ....... 5,248,935 0 209,179 0 | . 209,179 | .... .0 104,653 | 06/01/2030.
546589 QM 7 |LOUISVILLE ETC SWR 5.00 05/15/2016 oo [ 05/15/2016. | MALUTIRY.........oooooevereveceiiceeieeeeieeeiseeeienees | e | e 8,000,000 | ....... 8,000,000 | ....... 8,970,560 | ...........8,059,238 | .......c.ee....0 | . (59,238) | ..o (U (59,238) | .... .0 200,000 |05/15/2016.
546589 QR 6 [LOU & JEFF CNTY KY 5.00 05/15/2020.... .. | 09/16/2016. | Def L1111 SOOI IUPTURPIORSTRORRPPOON IOV 6,176,342 | ....... 6,000,000 | ....... 6,499,620 | ..........6,212,904 | ................0 | oo (36,562) 0 (36,562) .0 250,833 | 05/15/2020.
56052E 7K 8 | MAINE HSG AUTH A-13.25 11/15/2043... [ 111712016, | Partial Call..........c...oveveieireeeceieceieceiieees [ e | coeeenes 310,000 | .......... 310,000 | .......... 321,777 319,831 | o0 | (9,831) ) .0 11/15/2043.
56052F DF 9 |ME HSG AUTH G 3.50 11/15/2045 [ 1171712016, | Partial Call............coovvveeereeeeeieneiiseniiseniinnne | eoveneeinneiieneiinnns | eereneeennn 15,0000 [ 015,000 | veneees 15,900 15,900 0 (900) ) .0 11/15/2045.
57419P GW 3 | MARYLAND ST CMNTY 4.55 09/01/2022. o [09/01/2016. | Call.......cooorreeceenesscessneisneies | e | 20000.2,000,000 | ......2,000,000 | ...... 1,965,000 | ........... 1,977,440 0 22,560 .0 09/01/2022.
57419P  HA 0 |MARYLAND ST CMNTY 5.75 09/01/2039. .. | 04/29/2016. | Partial Call cierer395,000 ....413,960 403,506 | ...coocoeveern0 | o (8,506) .0 09/01/2039.
57419P HA 0 | MARYLAND ST CMNTY 5.75 09/01/2039. o [09/01/2016. | Calll....oovveverirrierireeieeieeeienisssesseenes | e | s 1,036,569 063,720 1,036,858 .(4,315) | . 0 09/01/2039.
57419P K2 4 |MD ST CMNTY DEV 5.00 03/01/2041 .. | 04/29/2016. | Partial Call 565,000 565,000 598,742 | ...oo0ern B8ASTT | o0 | (19,577) .0 03/01/2041.
57419R  JY 2 |MD CMNTY DEV ADMIN 3.25 09/01/2044.... .. | 09/01/2016. | Partial Call 200,000 200,000 | ..........206,890 | ............205,712 | o0 | s (5,712) .0 09/01/2044.
57419R  YB 5 |MD CMNTY DEV ADMIN A 3.50 09/01/2045. .. | 09/01/2016. | Partial Call 95,000 | ..cooneee. 95,000 | ..........100,570 | .............. 100,486 | ......cccee..0 | o (5,486) .0 09/01/2045.
57586P 8H 2 |MAHSG FIN AGY 167 4.00 12/01/2043.... .. | 09/03/2016. | Partial Call 235,000 235,000 | .........251,828 | ...c.cc..... 248,476 | o0 | (13,476) .0 12/01/2043.
57586P E5 1 |MAHSG FINREV C 4.30 12/01/2019 oo | 1110172016, | PAYAOWN......cooviririrrinieienieiseesieissssienes [ overensenssssseennns | ceeneees 370,000 | .......... 370,000 0 .0 12/01/2019.
57586P K8 8 |MAHSG AUTH 5.00 12/01/2028... .. | 09/03/2016. | Partial Call 675,000 | .........724,694 | ............686,861 | .....ccc..0 | (11,861) .0 12/01/2028.
57586P P2 6 |MA ST HSG 4.50 06/01/2029 .. | 09/03/2016. | Partial Call 525,000 | ........555,917 | oo 542,710 | o0 [ (17,710) .0 06/01/2029.
57586P Y5 9 |MASS ST HSG-SF-160 3.75 06/01/2034... .. | 09/03/2016. | Partial Call 210,000 | .........219,767 | ...........216,788 | e | s (6,788) .0 06/01/2034.
57587A  FT 0 |MAHSG FIN AGY 172 4.00 06/01/2045 .. | 09/03/2016. | Partial Call .320,000 (28,759) 0 06/01/2045.
57587A  JD 1 |MAHSG FIN AGY 178 3.50 06/01/2042.... .. | 09/03/2016. | Partial Call 330,000 | ..........348,701 | .............348,554 | ..cocovirennn0 | i (18,554) | ..oovvvvneee 0 | (18,554 .0 06/01/2042.
576029 AT 9 | MASSACHUSETTS TPK A 5.00 01/01/2020 .. | 01/01/2016. | Sinking Fund Redemption 425,000 (27,717) 0 (27,717 .0 01/01/2020.
576049 SG 6 [MAWTR RES SR A6.50 7/15/2019 wer | . | 07/15/2016. | Sinking Fund Redemption..........c..ccccovvverivirnns | vevvrnevenvinenens | v 770,000 | ..........770,000 | ..........945,699 | .............843,839 | oo | v (73,839) [ oo 0 [ (73,839 .0 07/15/2019.
592113 AV 6 | MET GOVT NASHVILLE 3.75 03/15/2028..................... .. | 09/15/2016. | Sinking Fund Redemption 77 0 717 0 03/15/2028.
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59465M D3 6 | MI HSG DEV AUTH C 3.50 10-01-22.... .. [ 10/01/2016. | Sinking Fund Redemption ..160,000 .160,000 ....160,000 0 0 0 .0 10/01/2022.
60415N  4Z 2 |MN HFA SRS E 5.05 07/01/2034 .. | 12/01/2016. | Partial Call .......465,000 | . 465,000 | .........472,421 | ... 469,748 | ..., (VN [ (G2 ) — 0 .0 07/01/2034.
60416Q GB 4 [MN HSG FIN AGY D 2.875 11/01/2044 .. | 12/01/2016. | MBS Paydown..........covvvvrernrieirnrieinninsiennnes | evernnssseensnsinneins | evvnees 1,737,779 | ... 1,737,779 | ....... 1,737,779 0 0 .0 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045... .. [ 12/01/2016. | MBS PaydOowN..........c.oorvereeiereeiereiiereiienes | eoreeneiieneiseniiinns | eoenensd 690,615 | ......... 690,615 | .......... 690,615 | ... 690,615 0 0 .0 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045.. .. [ 12/01/2016. | MBS PaydOowN..........veomvermeerreisneeseneiennes | eoeeriseneiseneiens | ceoeeeens 425,059 | .......... 425,059 425,059 | oo 425,059 0 (0) .0 04/01/2045.
60416Q GF 5 |MN ST HSG FIN D 2.90 11/01/2045 .. [ 12/01/2016. | MBS Paydown 250,642 250,642 250,642 0 0 .0 11/01/2045.
60416Q GG 3 |MN HSG FIN A 2.95 02/01/2046. .. [ 12/01/2016. | MBS Paydown 0 0 .0 02/01/2046.
60416Q GJ 7 |MN ST HSG FIN AGY C 2.33 08/01/2046. .. [ 12/01/2016. | MBS Paydown 0 0 .0 08/01/2046.
60416S BE 9 |MN HSG FIN AGY-D 4.00 07/01/2040... .. | 12/01/2016. | Partial Call ..345,000 | ..........345,000 | ..........367,090 | ....c.......359,503 | ..ooovviriiniin0 | s (14,503) .(14,503) | ... .0 07/01/2040.
60416S BU 3 |MN HSGFIN AGY A 3.00 07/01/2031... .. [ 12/01/2016. | Partial Call ......330,000 | ..........330,000 | ..........346,616 | ..............342,568 | ..........c....0 | cccooen. (12,568) .(12,568) | ... .0 07/01/2031.
604168 HX 1 |MNHSG FIN AGY C AMT 4.00 1/1/2045 .. [ 12/01/2016. | Partial Call...........ocerrerrierieriereseesseinernes | eveiverieniseesneeis | eveees 1,165,000 .0 01/01/2045.
60416S JB 7 |MINNESOTA HSG FIN E 3.50 01/01/2032 .. | 12/01/2016. | Partial Call 535,000 | . .535,000 0 01/01/2032.
60416S MZ 0 |MNHSG FIN AGY E 3.50 01/01/2046 .. | 12/01/2016. | Partial Call 1,175,000 | ...... 1,175,000 .0 01/01/2046.
60416S PH 7 |MN HSG FIN AGY A 3.10 07/01/2031 .. | 12/01/2016. | Partial Call 200,000 200,000 .0 07/01/2031.
60535Qq FD 7 |MS HOME CORP 5.4 06/01/2038 . [ 11101/2016. | Partial Call.............vvvverrreerrieeriesiieesiieens | eovesrieeseeneniiens | eereeeees 360,000 .0 06/01/2038.
60535Q FD 7 |MS HOME CORP 5.4 06/01/2038. .. [ 12/01/2016. | Sinking Fund Redemption 80,000 .0 06/01/2038.
60535Q LY 4 |MS STHOME CORP SF MTGE 2.75 12/01/2032.. .. [ 12/01/2016. | MBS PaydOowN..........c.oorveereeereiiereiieneiienes | eoeeeeieneineneinens | eeoeneees 101,223 101,223 | .......... 101,223 | oo .0 12/01/2032.
60635E ET 9 | MO ENVIR REF 4.60 12/01/2036 (AWK)... [ 1201912016, | Call....ooocnes | s | e 5,500,000 | ....... 5,500,000 | ....... 4,908,695 | ..........4,965,335 | ................0 | ......534,665 | ...........0 | ....... 534,665 .0 12/01/2036.
60636W HN 8 |MO HWYS SER A 5.00 05/01/2021 o [ 05/01/2016. | Calll....ooooceeceeceeceeceiiesesienenes | e | s 1,245,000 | ....... 1,245,000 | ....... 1,363,611 | ........... 1,251,529 | o0 | cieinn(6,529) | o0 | (6,529) .0 05/01/2021.
60637B CR 9 |MO HSG DEV SF MTG REV D 2.55 10/01/2034... .. | 12/01/2016. | MBS Paydown 0 .0 10/01/2034.
60637B  EZ 9 |MO HSG DEV B 4.00 11/01/2040...... .. | 12/01/2016. | Partial Call 0 11/01/2040.
606378 FA 3 |MISSOURI HSG DEV C 2.97 08/01/2036.. .. | 12/01/2016. | MBS Paydown 0 .0 08/01/2036.
606378 HV 5 |MO HSG DEV COMMSN C 4.00 11/01/2036. . [ 11/01/2016. | Partial Call.............ccoooveervveenrrienereseiissesienns | ovseerienesisnniisnes | 2eeennn370,000 | ........370,000 | .........401,361 | ..o 801,213 | iiiiennl0 | ) 0 (31,213) .0 11/01/2036.
61212R D7 8 |MT ST BRD HSG C 5.00 12/01/2027 .. [ 12/01/2016. | Partial Call . ) 0 (546) .0 12/01/2027.
61212R  H3 3 |MT ST HSG SER D 5.20 06/01/2038 .. [12/01/2016. | Partial Call.............ovrvvererrereerireeriesnissnieens | eoeeriensinniiens | ceveeeees 210,000 (881) 0 (881) .0 06/01/2038.
61212R  T9 7 |MT BRD HSG-SFM B2 5.00 12/1/2027.. .. [ 12/01/2016. | Sinking Fund Redemption 60,000 | ............60,000 | ............62,530 | ..cccoceerrren61,668 | o0 | (1,352) | oo (U R (1,352) .0 12/01/2027.
61212R X7 6 |MT ST BRD OF HSG-A 4.00 12/01/2038.. .. [ 12/01/2016. | Partial Call 235,000 | ..........235,000 | ........246,971 | .............243,832 | .cccoocoeenl0 | i (8,832) | .eovvrrir 0 [ (8,832) .0 12/01/2038.
613907 BU 7 |[MONT CNTY TX 3.75 06/01/2031 .. [ 12/01/2016. | Sinking Fund Redemption.............ccccccouvwveries [ | e 210,000 | .......... 210,000 0 0 0 .0 06/01/2031.
63968M EV 7 | NEBRASKA ST INVT SFH A 3.00 03/01/2043... .. | 12/01/2016. | Partial Call ..485,000 485,000 | .........513,785 | .............506,329 | ......ccc.ee..0 | i (21,330) 0 (21,330) .0 03/01/2043.
641279 LM 4 |NEVADA ST HSG DIV 3.30 10/01/2029 .. | 10/01/2016. | Partial Call ..150,000 .150,000 0 0 0 0 10/01/2029.
641279 LR 3 |NEVADA ST HSG DIV 3.50 04/01/2044.... .. | 10/01/2016. | Partial Call 595,000 595,000 | ..........641,226 | .............636,096 | ..ccocorrinnn0 | i (41,096) .0 04/01/2044.
646129 6Q 4 [NJ ST HSG 4.50 10/01/2029 .. [10/01/2016. | Partial Call..............vrvverrrrererrieriiseerinenninens | eeveeeieeniisensinnns | s 1,625,000 | ....... 1,625,000 | ......1,711,986 | ..........1,666,841 | ..ccccocreenn0 | i (41,841) .0 10/01/2029.
646129 6Y 7 |NJHSG & MTG B 4.25 10/01/2032... .. [ 10/01/2016. | Partial Call.............ccoooveurmieirrirriieniieniiienns | e | coieniees 315,000 | .......... 315,000 | ..........329,049 | ............323,855 | ..o | s (8,855) .0 10/01/2032.
646129 M9 4 |NJHSG SER T 4.55 10/01/2022 .. | 10/01/2016. | Partial Call 3,318 .0 10/01/2022.
647200 2F 0 [NM MTGE FIN CLASS | A 4.00 03/01/2044... .. | 09/01/2016. | Sinking Fund Redemption............cccccuvveevieins | veveervcnnivervennns | vverieeere 75,000 | e 75,000 | .c.....80,544 | i 79,482 | iiininnl0 | e (4,300) (] 03/01/2044.
647200 2F 0 |[NMMTGE FIN CLASS | A 4.00 03/01/2044... .. [12101/2016. | Partial Call............ccooveeemreeeerrerrneeeirsenersneeinnee | evneeessnnessnneeinnee | wennneeern:5,000 | iiir00055,000 | 59,066 | v 58,287 | o0 | e (3,297) .0 03/01/2044.
647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045 .. [12/01/2016. | Partial Call............ooevvvemrrrirrrriienvireenirienriinens | ereenriseneissninnns | ereeernn95,000 [ 1000 95,000 | .........100,774 | .............. 100,249 | ooovvvcennn0 | e, (5,249) .0 03/01/2045.
647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041. .. | 12/01/2016. | Partial Call 248 .0 09/01/2041.
647200 3P 7 |[NEW MEXICO ST MTG E 3.10 09/01/2037 .. [ 12/01/2016. | MBS Paydown 0 0 0 0 09/01/2037.
647200 N4 2 |[NMMTG FIN SFM 5.35 03/01/2030 .. | 08/01/2016. | Partial Call . ...80,000 | ...........82,826 | ...............81,586 | ..o | s (1,590) | ..o 0 [ (1,590) .0 03/01/2030.
647200 N4 2 |NMMTG FIN SFM 5.35 03/01/2030.. .. | 09/01/2016. | Sinking Fund Redemption.............ccccccouevvvevees [ wovvemrinnniinnciinens | eeeeeen275,000 | eccene 275,000 | ........284,716 | .............280,451 | .ccooccceel0 | (5,189) | ..oovvver (U R (5,189) .0 03/01/2030.
647200 P6 5 |NMSFMBCL|5.00 09/01/2028 v | .. | 08/01/2016. | Partial Call 380,000 380,000 (22,291) 0 (22,291) .0 09/01/2028.
647200 P6 5 |NMSFMBCL 15.00 09/01/2028.............ccccovrerrrreannees .. | 09/01/2016. | Sinking Fund Redemption..............ccccooveuverues [ wovmreeivieniineciiiens | e 185,000 | .......... 185,000 | ..........203,202 | ............195823 | ..cccocvcii0 | e (9,994) | ..o 0 | (9,994) 0 09/01/2028.
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647200 P8 1 |NM SFM MTG FIN AUTH 4.625 3/1/2028.. .. | 09/01/2016. | Sinking Fund Redemption 135,000 .135,000 ...142,186 | ............ 139,505 | ..o | s (4,317) ...135,000 .0 03/01/2028.
647200 P8 1 |NM SFM MTG FIN AUTH 4.625 3/1/2028.. .. [12/01/2016. | Partial Call............cooeveveereeeereereereeneerneeeienee | evseeeisnnessseeinnes | eeenneeenn 105,000 | ...i2105,000 | ... 110,589 | oo 108,504 | o0 | e (3,513) .0 03/01/2028.
647200 UL 6 |[NEW MEX MTG FIN 5.05 07/01/2039 .. | 07/01/2016. | Partial Call (72) .0 07/01/2039.
647200 V3 5 |NEW MEXICO SF MTGE B-1 3.75 03/01/2043.. .. [12/01/2016. | Partial Call............oovreverrreerereereneeeneeesseeenns | evmreeinneessnnneinnee | ceeneeenn330,000 | ........330,000 | .........349,401 | .............343,267 | o0 | s (13,267) .0 03/01/2043.
647200 X5 8 |NM MTGE FIN AUTH B-22.23 10/01/2034... .. [ 12/01/2016. | MBS Paydown . 0 .0 10/01/2034.
64966T AX 2 |NYC HSG DEV MULT FAM 4.60 01/15/2026 .. | 07/15/2016. | Sinking Fund Redemption 65,000 | . ..65,000 | ............62,902 | ..cccoeeernn83,433 | o0 | 1,567 .0 01/15/2026.
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI) .. [ 12/11/2016. | Sinking Fund Redemption..............ccccoerevvmries [ wovmmmviimniineniiiens | e 685,700 | .......... 685,700 | .........722,549 | .............891,637 | ..ccccceel0 | i (2,010 .0 09/11/2018.
649842 CC 3 |[NEW YORK ST ENERGY 4.70 02/24 (NGGLN).... o [ 04128/2016. | Call.......ooovvciceneseseeensinnies | s | 10,000,000 | ..... 10,000,000 | .......9,623,300 | ..........9,737,740 | ......ccc.......0 | ... 262,260 | ............... 0 | . 262,260 | ............ 0 .0 02/01/2024.
64986M HA 6 |NY ST HSG 5.45 08/15/2032 o [ 0771812016, | Call.......eoceeceeceeceeeees ....1,500,000 ,500,000 29,210 0 29,210 0 .0 08/15/2032.
649883 D8 5 |NY MTGE AGY AMT 189 3.85 10/01/2034................... .. [ 08/25/2016. | Partial Call.............ccooovveerrieerrereneireneirsnniienns | eovereeinneiisneiinnes | erenenenn 790,000 | iivonns 790,000 0 0 0 0 .0 10/01/2034.
649883 F2 6 |NY MTGE AGY 191 3.50 10/01/2034 .. | 08/25/2016. | Partial Call .705,000 | ..........746,369 | ............. 738,423 | ..o | (33,423) .0 10/01/2034.
64988R  FL 1 |NY ST MTGE REV SER 48 2.625 04/01/2041 .. | 08/25/2016. | Partial Call .135,000 . (3,215) | . 0 04/01/2041.
658207 LZ 6 |NCHSG FIN AG 4.50 07/01/2028. .. | 07/01/2016. | Sinking Fund Redemption .140,000 | ..........148,540 | .......... 144,942 | .0 | (4,797) .0 07/01/2028.
658207 LZ 6 |NC HSG FIN AG 4.50 07/01/2028. .. [ 10/01/2016. | Partial Call.............cooveveerrreerrreereecenereenerienes | eeveeerenneresnerinnes | veenrren 735,000 | oocvvenes 735,000 | .......... 779,835 760,944 0 (25,981) .0 07/01/2028.
658268 BP 1 |NC DEPT OF ST TREAS 5.00 03/01/2016.... .. [ 03/01/2016. | MALUTItY........cooorirrieriirniceieniesisnssieiienns | envissieesieniennes | e 1,750,000 | e 1,750,000 | ....... 1,970,955 | ...........1,756,300 | ..cccoovernnnn (V1N IO (6,300) .0 03/01/2016.
658877 EZ 4 |ND ST HSG FIN D 4.2507/01/2028 . [ 11/01/2016. | Partial Call............cccoovwemvrererircrerciisneireens | evererrseneissniienns | 400,000 | .........400,000 | ......... 412,384 | ............. 407,280 | ..ccooorenennn (V8 [ (7,280) .0 07/01/2028.
658886 DU 7 |ND HFA PG SER B 5.50 01/01/2037 .. | 01/01/2016. | Sinking Fund Redemption..............ccccouevvveriees [ wormmrvvmnnrvnnnivnens | evieereenn 15,000 | 115,000 | v 16,238 15,000 0 0 .0 01/01/2037.
658886 DU 7 |ND HFA PG SER B 5.50 01/01/2037 .. [ 04101/2016. | Call.......oooecccccs 500,000 0 0 .0 01/01/2037.
677377 2N 2 |OHHSG FIN AGY 17.50 07/01/2035.... .. | 07/01/2016. | Partial Call .0 07/01/2035.
677377 U9 2 |OHIO HSG 4.80 11/01/2028 .. | 11/01/2016. | Partial Call............cccoevvereeiereereiereireeieieienens [ eveiereesesseniees | coveininns 140,000 | ..........140,000 | .........1561,507 | ....c..c..... 146,735 | il | e (6,735) | e ([ (ALY | E— 0 .0 11/01/2028.
677377 Y2 3 |OHIO HSG FIN AGY 4.50 11/01/2028... .. | 11/01/2016. | Partial Call 550,000 550,000 I 0 (27,583) 0 0 11/01/2028.
67756Q NM 5 | OHIO HSG FIN AGY 3.05 02/01/2044... . [12/01/2016. | MBS PaydOowN..........ooorveerieeriiinreieereiienes | eoeneieneisensinens | v 1,419,777 | ....... 1,419,777 | ... 1,451,012 | ... 1,449,966 | ...cccooceeenn0 | e (15,179) | oovvevenne (U (15,179) | ccvvvoen: 0 .0 02/01/2044.
67756Q NQ 6 |OH HSG FIN AGY A 2.80 03/01/2046... .. [ 12/01/2016. | MBS Paydown 179,417 179,417 0 0 0 0 .0 03/01/2046.
67756Q SR 9 |OH HSG FIN AGY J 3.50 09/01/2036.... .. | 12/01/2016. | Partial Call ceere410,000 | 410,000 | ......... 426,400 | ...ccoocvcverrcren0 | coviiiceenn0 [ (16,400) | ...cooovvvnne (U (16,400) | ............. 0 .0 09/01/2036.
67886M PT 0 |OK ST HSG FIN AGY C 3.75 03/01/2044 .. | 12101/2016. | Partial Call.........cccovorvererririirienineiisiseernninees | e | o 1,477,408 | ... 1,477,408 0 0 0 0 .0 03/01/2044.
67886M PU 7 |OK ST HSG FIN AGY D 3.35 09/01/2035 .. | 12/01/2016. | Partial Call 907,530 907,530 | .ovevveee 907,530 907,530 0 0 0 0 0 .0 09/01/2035.
684503 F5 9 |ORANGE CNTY FL 6.25 10/01/16 o[+ ] 100172016, | MALUIIY. .....oovveoverevieeieeeieeeiseeeieneisens [ e | cei 1,105,000 | ....... 1,105,000 | ....... 1,340,741 ....1,133,483 0 (28,483) 0 (28,483) 0 .0 10/01/2016.
68450W CA 7 | ORANGE CNTY FL HSG 4.50 03/01/2031 .. | 09/01/2016. | Sinking Fund Redemption..............cccccouvuieeies [ wovmnmeiinniiinniiinns | e 440,000 | .......... 440,000 | .......... 472,472 459,033 | ..o 0. (16,722) | covccevvrnl0 [ (16,722) | ...ovoovvn: .0 03/01/2031.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034... .. [ 10/01/2016. | Partial Call.............ccovvveurrrereriireiiireiireneiieees | eoeeeeiieseineniieens | ceveneees 140,000 | .......... 140,000 0 0 .0 07/01/2034.
686087 PG 6 |ORHSG & CMNTY SVC 4.00 07/01/2043..... .. | 10/01/2016. | Partial Call 380,000 380,000 ...402,918 0 (22,918) 0 07/01/2043.
686087 RY 5 |OREGON ST HSG & CMNTY C 3.125 07/01/2044........ .. | 10/01/2016. | Partial Call 580,000 580,000 602,763 0 (22,763) .0 07/01/2044.
68608N CH 3 |OREGON ST HSG 5.00 07/01/2028, .. [ 10/01/2016. | Partial Call.............ovvvvererrereerienrieeriesniieens | eeveenineseineniiens | eeveeeens 175,000 | ... 175,000 | .......... 185462 | ............ 177,508 | coovvovvvirenn0 | i (2,508) .0 07/01/2028.
68608N DG 4 |OR HSG SVCS-SFM-B 5.25 07/01/2028.. .. | 10/01/2016. | Partial Call 255,000 255,000 | .o00rrrn.279,959 | v 269,486 | o0 | (14,486) .0 07/01/2028.
708796 B9 7 |PAHSG SFM 113 4.00 10/01/2041 .. | 10/20/2016. | Partial Call . .430,000 LAATT38 | 440,494 | 0| (10,494) .0 10/01/2041.
708796 T8 0 |PA ST HSG FIN 2015-117A 3.50 04/01/2040.... .. | 10/20/2016. | Partial Call v 340,000 | . .340,000 | ..........356,354 | ..............355,659 | .......c.c....0 | oo (15,659) (] 04/01/2040.
708796 XM 4 | PENNSYLVANIA HSG 4.125 10/01/2025.. .. [10/20/2016. | Partial Call..............ccoovvererererineiiieeiereiienes | eoeeeeieeseisenienns | e 1,800,000 | ....... 1,800,000 | ....... 1,775,250 | ......... 1,782,138 | o0 | 17,862 .0 10/01/2025.
708796 YR 2 |PAHSG FIN AG 5.00 04/01/2028 .. [10/20/2016. | Partial Call.............coevvverrrirerriseniireesiienerirnens | eervenriseneissnininns | eeeerrrn090,000 | .........590,000 | ..........625919 | ..............598,208 | ......cccceee.0 | i (8,208) .0 04/01/2028.
72316W XD 4 |PINELLAS FL SFM A 4.50 09/01/2028. .. | 09/01/2016. | Sinking Fund Redemption.............cccccccoevuvenies [ ovsnnivsnniiinniiinns | evieenenn 75,000 | .eer. 75,000 | ..........80,700 | oo 78,214 | 0 | (2,963) .0 09/01/2028.
72316W XD 4 |PINELLAS FL SFM A 4.50 09/01/2028.. .. [12/01/2016. | Partial Call............coovveveereeeereerareireneersneiinnee | evereessneersneeinnne | cereneesn:65,000 | iiiirrrr.65,000 | 69,940 | oo 67,785 | iiiicinl0 | e (2,809) 0 09/01/2028.
72316W  ZE 0 |PINELLAS HSG FIN B 3.35 01/01/2046.... .. [ 12/01/2016. | MBS Paydown (2,315) .0 01/01/2046.
725299 4V 0 |PITT PASER A 5.00 10/01/2036.. .. | 01/11/2016. | Partial Call . . 135,727 | oo (U 4,273 , . .0 10/01/2036.
725299 4V 0 [PITT PASER A 5.00 10/01/2036.. cooe | [ OT/1312016. | €l s v 275,000 | .275,000 | ..........265,375 266,606 0 8,394 0 8,394 0. ...275,000 .0 10/01/2036.
726286 CU 9 |PLAINFIELD IN MTG 5.00 07/15/2019.........ccovvvrervrir [ 0171512016, | Calll....ooceeceeceeseieseienenes | e | s 1,120,000 | ....... 1,120,000 | ....... 1,195,09 | ........... 1,120,569 0 (569) 0 (569) 0 e 1,120,000 | ............ 0 07/15/2019.
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76221R RB 1 |RIHSG & MTG 63A 4.00 10/01/2040.... .. | 10/01/2016. | Partial Call ..130,000 .130,000 LABTTTA | 135251 | 0 | (5,250) .0 0 2,071 | 10/01/2040.
76221R  SE 4 |RIHSG & MTGE FIN 2.75 04/01/2040.. .. | 10/01/2016. | Partial Call ceerr310,000 | .310,000 | .........321,476 | ...........317,989 | o0 | s (7,989) .0 0 6,394 | 04/01/2040.
797398 EF 7 [SANDIEGO CNTY CA PEN 5.648 08/15/2016. oo [ 08/15/2016. | MALUTItY........cvvvererieiiiieiierisreiseissiiesienes | i | s 2,500,000 | ... 2,500,000 | ...... 2,557,700 | ..........2,505,700 | ...ccccoooveenn0 | e (5,700) (] 0 08/15/2016.
83712D PY 6 |SC HSG FIN & DEV 5.30 07/01/2023. .. [10/01/2016. | Partial Call..............ccovvererererieneiiieeiereeiieees | eoeeeeieeseisenieens | e 1,415,000 | ....... 1,415,000 | ....... 1,446,130 | ..........1,423,379 | o0 | e (8,379) .0 0 07/01/2023.
837152 MV 6 | SC TRANS REV SRS A 5.00 10/01/2019.. o [10/01/2016. | Calll..covvveoiieieeeeeieseiisseiisenes | e | s 3,600,000 | ... 3,600,000 | .......3,867,660 | ...........3,634,253 | .....ccccc...0 | e (34,253) .0 0 10/01/2019.
83755N DR 0 |SD HSG SF FAM 5.00 05/01/2028 .. | 09/22/2016. | Partial Call 230,000 230,000 | 000rrrn.250,971 | oo 241,871 | a0 | (11,871) .0 0 05/01/2028.
83755N EU 2 |SD HSG DEV SFH 2 4.25 5/01/2032 .. | 11/15/2016. | Partial Call 465,000 | .........482,717 | coeccccc 75,750 | o0 | (10,750) .0 0 05/01/2032.
83756C DH 5 |SD HSG DEV AUTH A 3.00 11/01/2030.... .. | 11/15/2016. | Partial Call s . .180,000 287279 |0 | (7,279) .0 0 11/01/2030.
83756C HX 6 |SD HSG DEV AUTH F 4.00 05/01/2034.... . [ 11715/2016. | Partial Call.............cooveverrirerireiiireeiesiiiiees [ e | e 695,000 | .......... 695,000 | .........732,044 | ............. 728,386 | ...cocoovenn. 0 .. (33,386) .0 0 05/01/2034.
83756C JP 1 |SD HSG DEV AUTH A 3.40 05/01/2031.... .. | 11/15/2016. | Partial Call 230,000 230,000 230,000 0 (0) .0 0 05/01/2031.
83756C LL 7 |SD HSG DEV AUTH D 4.00 11/01/2045 . [ 11715/2016. | Partial Call............cccoovverriinriinriiniiesniieens [ e | e 105,000 | .......... 105,000 114,322 14,252 | o0 | (9,252) .0 0 11/01/2045.
845040 FN 9 | SOUTHWEST HIGHER ED 5.00 10/01/2016. .| 10/01/2016. | Maturity...... 2,500,000 | .......2,500,000 | .......2,850,100 2,538,066 38,066) 0 0 10/01/2016.
880459 5M 0 | TN HSG 5.75 07/01/2036 .. | 01/01/2016. | Sinking Fund Redemption.............ccccccouvuiimies [ | o 455,000 | .......... 455,000 | .......... 477,181 455,000 0 0 0 0 0 ...455,000 .0 0 07/01/2036.
880459 5N 8 | TN HSG HMOWNR 14.95 01/01/2037.. [ 0170172016, | Calll....ooceeceeceeceesesienenes | e | s 1,025,000 | ....... 1,025,000 ....968,625 0 50,607 0 [ 50,607 | ...coooouuc 0 11,025,000 .0 0 01/01/2037.
880459 7S 5 |TN HSGDEV AGY 4.6507/01/21 .. | 04/01/2016. | Partial Call..............cooveeerverrrnerrerreeeereessienns | covveseieesssssiinnses | vennvienns 165,000 | .......... 165,000 | ..........165,023 0 248 0 248 .0 0 07/01/2021.
880459 7S 5| TN HSG DEV AGY 4.6507/01/21 [ 0710172016, | Call.....ooceceeceeceeeeeseiienenes | e | e 2,585,000 | ....... 2,585,000 | ....... 2,585,359 0 3,893 0 3,893 .0 0 07/01/2021.
88045R C6 7 | TN HSG DEV AGY A 3.55 07/01/203 .. [12101/2016. | Partial Call.............covveverrreeereeeeseeoeneiieseeinnes | erereesnenessneennnns | ceneeens 805,000 | .......... 805,000 | .......... 805,000 0 (25) 0 (25) .0 0 07/01/2031.
88045R UR 1 |TN HSG B HSG FIN 4.50 01/01/2028.... .. [12101/2016. | Partial Call.............ccoocverrrreererieseiieseriessiienns | evesevisssisiesesienns | e 620,000 | .......... 620,000 0 (22,537) 0 (22,537) .0 0 01/01/2028.
88045R WH 1 | TN HSG DEV 1A 4.50 07/01/2031 .. | 12/01/2016. | Partial Call 255,000 255,000 .0 0 07/01/2031.
880461 AR 9 |TN HSGDEV AGY 1B 3.60 01/01/2031. .. | 12/01/2016. | Partial Call..........ccocverriverirnrieiininererissineenns [ v | cereninees 170,000 | .c.coueee 170,000 (] 0 01/01/2031.
880461 BP 2 | TNHSG DEV AGY 2A 4.00 07/01/2043. .. | 12/01/2016. | Partial Call 230,000 230,000 I 0 0 07/01/2043.
880461 DN 5 | TN HSG DEV AGY 2A 4.00 07/01/2045. .. [12/01/2016. | Partial Call.............oovcverrriereiereiieeeiieeeiieens | e | eeeneens 440,000 | .......... 440,000 | ..........484,396 | ........... 479,853 | ..ccccceeecnl0 | oo (39,853) .0 0 07/01/2045.
88271H CV 9 |TX ST HSG 5.50 12/01/2039 .. | 12/01/2016. | Partial Call 235,085 235,085 | 00249190 | i 242,568 | o0 | s (7,483) .0 0 12/01/2039.
88275F MT 3 | TX DEPT HSG SF 5.25 09/01/2032... .. [12/01/2016. | Partial Call.............cooveverrrvereieirriiereiieeiiienes | e | coeneees 550,000 | .......... 550,000 | ..........559,625 | ..............551,900 | ..cccocoee0 | i .0 0 09/01/2032.
88275F MV 8 | TX DEPT HSG B 5.30 09/01/2039 .. | 12/01/2016. | Partial Call 285,000 285,000 (] 0 09/01/2039.
88275F NV 7 | TEXAS ST DEPT OF HSG 3.125 03/01/2046.... .. | 12/01/2016. | Partial Call 35,000 | .oovvernnes 35,000 .0 0 03/01/2046.
88275F NW 5 |TEXAS ST DEPT OF HSG A 3.00 03/01/2046 .. [12/01/2016. | Partial Call.............ooveverrreereeiereiieeeiieeeiieens | eoveeeineneineniiiens | e 430,000 | ......... 430,000 | .......... 430,000 0 .0 0 03/01/2046.
88283L AZ 9 | TEXAS ST TRANS 5.00 04/01/21 .. [ 04101/2016. | Call.......oooecceceeeces .......1,500,000 ,500,000 | .......1,637,835 | ..........1,506,085 | ......cccee..0 | o (6,085) .0 0 04/01/2021.
896029 YE 9 |TRIBORO BRDG/TUNNL NY 5.50 01/01/2017.. .1 01/01/2016. | Sinking Fund Redemption..............ccccoueeevereees [ wormemeimnniineniinens | e 2,500,000 | ....... 2,500,000 | ....... 2,877,500 | ...........2,555,688 | .......ccee....0 | . (55,688) .0 0 01/01/2017.
914119 KJ 0 [UNIV CINCINNATI SER A 5.00 06/01/2016 .. | 06/01/2016. | Maturity...... 1,250,000 | . ,250,000 339,100 | .......... 1,256,031 | ..ccovvvienn0 | e (6,031) 0 0 06/01/2016.
924190 DB 4 |VT HSG FIN AGY 5.50 11/01/2038 .. [ 05/01/2016. | Partial Call..............rveeerrreerreeerreessenesennesnnns | eoneeesssnsessnnesnnes | cerneeeees 215,000 | .......... 215,000 216,344 (339) .0 0 11/01/2038.
924190 EL 1 |VTHSG FIN AGY B 4.125 11/01/2042.. < [ 1110172016, | Partial Call.............ovvvvererveerrienrieesrieseiinens | eeeevieneineniiens | eeveeeees 385,000 | .......... 385,000 401,078 | 397,857 | o0 | (12,857) .0 0 11/01/2042.
924190 FR 7 |VT HSG FIN AGY C 4.00 11/01/2043.... .. | 11/01/2016. | Partial Call 290,000 290,000 | ..........305,785 | .............302,303 | .ooovvrrirennn0 | o (12,303) .0 0 11/01/2043.
924190 HG 9 |VERMONT ST HSG FIN B 3.75 11/01/2045 .. | 05/01/2016. | Paydown 260,000 260,000 274,937 | 272711 |0 | (1,109) .0 0 11/01/2045.
924190 HG 9 [ VERMONT ST HSG FIN B 3.75 11/01/2045 o | 1110172016, | Partial Call..........ccovverrieerirerieiinineerisnseenns [ v | coerenees 120,000 | .cocoueee 120,000 | ..........126,894 | ............. 125,867 | ..ccoccoeeenenl0 | e, (6,667) (] 0 11/01/2045.
928120 Q4 3 |VAHSGDEV A 3.50 10/25/2037... o [ 12125/2016. | MBS PaydOown.............orveereeiereiiereiieneiienes | eoeeeeieneeisenieenns | e 1,604,177 | ....... 1,604,177 | ...... 1,604,177 0 .0 0 10/25/2037.
928120 Q5 0 |VAHSGDEV A 3.25 06/25/2042... o [12/01/2016. | PAYAOWN. ... | eeensiseessiseniiens | s 1,359,120 | ....... 1,359,120 | ....... 1,359,120 (61) .0 0 06/25/2042.
92817S KU 1 |VASTPUB SCHAUTH 5.00 08/01/2016. o [ 08/01/2016. | MALUTIRY.........ooooovereieeiiceiceeiseseiinees | e | s 3,095,000 | ....... 3,095,000 | ....... 3,568,690 | ..........3,135,878 | ...ccccc...0 | (40,878) .0 0 08/01/2016.
93978T QX 0 |WAHSG FIN 1N-R 3.00 06/01/2037.. .. | 12/01/2016. | Partial Call e AT1321 ] 468,260 | 0 | (13,260) 0 0 06/01/2037.
96634R  AM 4 | WHITING IND ENV 5.00 01/01/2016 (BP). - [01/01/2016. | MALUTitY........ovooeeicciceceisncecssnisnnins s | 025,000,000 | ......5,000,000 | ...... 5,410,600 0 .0 0 01/01/2016.
98321C AY 5 |WYOMING CMNTY DEV 4.00 12/01/2025 .. [ 12/01/2016. | Partial Call...........oveveerrierierieriseerssriseines | eveiseisenissessenns | eneees 1,235,000 | ....... 1,235,000 | ....... 1,235,000 0 .0 0 . 12/01/2025.
98322Q HV 2 |WYOMING ST CMNTY DEV 3 3.00 12/01/2044 . | 09/01/2016. | Partial Call 265,000 265,000 | .......... 277,089 | ... 274,740 | oo (U I [CHEL)] I (U (9,739) .0 0. O [ 2,692 | 12/01/2044.
3199999. Total - Bonds - U.S. Special Revenue and Special A nts. ....213,622,662 |....214,617,656 |....221,125,556 | ....... 210,799,247 | .ocvovvvn) 0 ... (383,660) | .......ccce.e. 0 [ (383,660)] .............0 | .....213,515,654 | ........... 0]... 107,008 | ....... 107,008 | ..6,827,599 XXX
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Bonds - Industrial and Miscellaneous
00083V AJ 0 |ACASC 2007-1A B CLO MEZ SEQ FLT 04/20/21.......... .. [ 10/20/2016. | MBS PaydOowN............orveemreeieneeiereiieneiienes | eoereeieeneesenieenns | v 1,000,000 | ....... 1,000,000 | .......... 975,000 | ...oooooeee 979,184 0 20,816 0 20,816 (U 1,000,000 | ..cccccee0 | o0 | 0 | 14,410 | 04/20/2021.
001406 5 | DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40 .. | 12/115/2016. | MBS Paydown 92,857 ...92,857 | ..... 92,857 | ... 92,857 0 0 0 0 0. 92,857 LU 2,119 | 02/15/2040.
00163G  AA 5 |ALM 2012-7A A1 CLO FLT 10/19/2024 o |- | 10/04/2016. | DIStHDULON. .........oovverericerireerieeeieceieeneiins | ceveeeeeneeeeeiieeenes | e 4,000,000 ,000,000 | ....... 4,000,000 0 0 0 0 0.....4,000,000 |.. . L0 0| 77,153 | 10/19/2024.
001750 6 | AMMC CLO 2011-9A E FLT 01-15-22.....covvvviirrri .. [ 03/31/2016. | CITIGROUP...........oovverriirriiereiinereiieneiieneies | eoeeeeieeniiseniinnns | e 6,685,000 | ....... 7,000,000 | ....... 6,440,000 | ...........6,602,069 | ..........c...... 0| 10,992 | coovvenne 0 [ 10,992 | ..o 0| e 6,613,061 | ............ 0. 71,939 | oo 71,939 | ..... 266,140 |01/15/2022.
00175L  AB 8 | AMMC CLO 2014-14A A2L FLT 07/27/26 .. | 05/17/2016. | RAYMOND JAMES & ASSOCIATES........covvver [ wormmrrermmnrinenrinnns | e 4,740,000 | ....... 4,800,000 | ....... 4,755,108 0 896 0 896 0].....4,760,566 |......0 ... (20,566) | ........ (20,566) | ....... 70,094 |07/27/2026.
00175N  AA 6 | AMMC CLO 2014-15A E MEZ FLT 12/09/26. .. [12/02/2016. | BANC OF AMERICA SECURITIES........oocomvvves [ ovmrrereneiiinnniinnns | e 4,533,750 | ....... 4,650,000 | ....... 4,603,500 | ...........4,603,889 | ...... 418,889 | ......... 51,808 | ..ccoov 0 | e 470,698 | ............ 0 4,655,698 .(121,948) | ... (121,948) | .....262,400 | 12/09/2026.
00176A AG 0 |AMMC CLO 2012-11A D FLT 10/30/23 .. | 10/30/2016. | MBS Paydown..........couvrvrermnrieernrieinnisiennnes | wovernnineeennsinnens | evveees 6,300,000 | ....... 6,300,000 | ....... 6,072,570 | ..........6,113,223 | ....cocevienend 0 . 186,777 | oo 0 [ e 186,777 | v 0. .6,300,000 |..cocooeen0 [0 | 0 | e 390,521 | 10/30/2023.
00176D AB 5 | AMMC CLO 2013-13A A2L FLT 01/24/26. .. | .. | 04/22/2016. | RAYMOND JAMES & ASSOCIATES.......cocccons | covrrrrmmmermmneinnnees | ceveens 2,946,480 | ....... 3,000,000 | ....... 2,926,529 0 3,589 0 3,589 0| .nn2942593 | .0 [ 3,887 | .oeie 3,887 | e 35,590 |01/26/2026.
00176J AC 0 |AMMC CLO 2015-16A AX FLT 04/14/27.........ccccoonvevee. oo [ 10/14/2016. | MBS PaydOowN..........ooourvermrerreiinneiinnesinnes | eeenrinensissniinens | cevveeeeens 16,667 | ...oocceeen. 16,667 | ...cocceeen. 16,667 0 1 0 04/14/2027.
00191D  AJ 9 |ARES 2012-3A B2 CLO 3.3815 01/17/2024.. .. | 09/08/2016. | DIStDULION...........ooovvereiercciiceicesieseiieeies [ e | s 1,700,000 | ....... 1,700,000 | ....... 1,700,000 0 0 0 01/17/2024.
00204Z ZZ 2 |APRECIA PHARM CONV 8.00 06/30/2017... o [ 01/13/2016. | EXChANGEA.........covooveerceieceiieceiieseiieceiiecens | eereneieeniieeniieens | e 4,000,000 | ....... 4,000,000 | ...... 4,000,000 | ........... 0 06/30/2017.
00213R  AA 1 |ARLFR 2012-1A A1 ABS FLT 12/15/2042 .. | 12/115/2016. | MBS Paydown 263,420 263,420 ..263,420 | ... 263,420 0 12/15/2042.
00214M  AA 1 | ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044. .. [ 12/15/2016. | MBS Paydown v 185,407 | .........185,407 179,940 |. 0 0 06/15/2044.
00249E  AA 8 |AA AIRCRAFT FIN 2013-1 3.596 11/01/2017 .. [ 12/01/2016. | Sinking Fund Redemption . 292,926 292,926 292,926 | ... 292,926 0 11/01/2017.
00443P  AA 7 | ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036 .. [ 12/25/2016. | MBS Paydown.............ovvuimeiemeieneieniiienns | eoeneiesnniesnniinnns | coeneees 546,969 ..546,969 .417,405 .420,343 .0 12/25/2036.
00703Q AD 4 | ARMT 2006-3 4A11 SEQ SSNR FLT 08/25/2036. .. | 12/25/2016. | MBS Paydown 93,465 | ...........93,465 | ............66,448 .0 08/25/2036.
01310T AG 4 |ALBERTSON TL B-3 4.00 8/25/2019............ccouvvvrnrnienns .. [ 06/22/2016. | PaYdOWN..........ocvverriiiniiriisnissisniinns | s | o 577,500 | .......... 577,500 | ......... 563,081 0 08/25/2019.
01448Q AA 8 |ALESC 4A A1 CDO SSNR FLT 07/30/2034.. .. | 10/30/2016. | MBS Paydown L314729 | 314,729 ..267,225 0 (2,786) (U I 314,729 07/30/2034.
02149M AB 5 [ CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037. .. | 06/27/2016. | Litigation Settlement..........c.cocvevervrerricinins [ e . 71,707 0 0 0 0 0] 171,707 03/25/2037.
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037 .. | 06/30/2016. | Book Value Adjustment.............ccccccoouerrureins .0 0 0 0 ..A77,021 ..(177,021) 03/25/2037.
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037 o | [ 121252016 | MBS PaydOowN.........cvoouveemeeireienneeinnsiinnes | eereeriseneissesiiens | eeeneees 154,284 0 874 0 03/25/2037.
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037................... .. | 12/25/2016. | Pass-Through Loss .0 0 (668) 0 03/25/2037.
023850 AC 4 | AMERICAN APPAREL 13.00 04/15/2020. .. [ 11/01/2016. | EXChANGEd.........ooouveeceiieceiiereieceieceiieces 0 [ 325764 | ........316,664 | ............ 192,608 (U 1,583 | .o 0 04/15/2020.
02660L AA 8 [AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046. .. | 12/125/2016. | MBS Paydown 65,170 42,629 0 2,044 0 10/25/2046.
02665U AA 3 | AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36.. .. [ 12/17/2016. | MBS Paydown 26,263 26,636 0 (47) 0 10/17/2036.
02665X AA 7 | AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36.. .. [ 12/17/2016. | MBS Paydown v 243,398 245672 | . ..160,738 0 (172) 0 12/17/2036.
02666A AA 6 | AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45 .. [ 12/17/2016. | MBS Paydown 82,449 | ..........82,449 ..82,445 | .. 82,411 0 7 0 04/17/2052.
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24.... .. [ 12/20/2016. | MBS Paydown 261,793 261,793 261,793 | .... 261,793 0 0 0 12/20/2024.
03761Q AA 3 | APID 2006-QA A CLO FLT 01/20/2019. .. [ 01/20/2016. | MBS Paydown.............covvvrviniiiniiiniiines | i | oo 19,891 | .o 19,891 | ... 19614 | ... 19,846 0 0. 19,891 |... . L0 . 01/20/2019.
03763K AB 2 | AASET 2014-1 A ABS SNR 5.125 12/15/2029............... .. | 12/15/2016. | MBS Paydown 230,769 230,769 | .......... 230,769 | ... 230,769 (V8 OOUPURPUROOOOR | B [SUOPUPPOOPON | B PP 230,769 | ..ccccoee0 | o 12/15/2029.
038779 AA 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45. .. | 10/30/2016. | MBS Paydown 25,000 ...25,000 | ..... 25,000 | ... 25,000 0 25,000 [ .0 | 0 10/30/2045.
03938L AW 4 | ARCELORMITTAL 4.50 02/25/2017 C| 01/20/2016. | JEFFERIES & CO 2,387,500 | .......2,500,000 | ....... 2,492,275 | ........... 2,412,500 0 2,498,172 ....(110,672) 02/25/2017.
03938L AW 4 | ARCELORMITTAL 4.50 02/25/2017 .| C[01/28/2016. | GOLDMAN SACHS.........covurriirriiirriiiniiins | eeererineniineniiiens | e 486,875 | .......... 500,000 ..498,455 ..482,500 .0 499,641 | .0 | (12,766) 02/25/2017.
04544N  AD 6 | ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036. .. [ 12/25/2016. | MBS Paydown 2,220,229 2,220,229 | .......1,864,992 ,938,266 0 2,220,229 11/25/2036.
04964H AC 2 |ATRM 8A B CLO FLT 10/23/2022 .. [10/23/2016. | MBS PaydOowN............orveerieiereiiereiieneiienes | eoeeeeieneeisenieinns | v 1,500,000 | ....... 1,500,000 | ....... 1,488,750 0 .1,500,000 | ... 10/23/2022.
05530M AA 7 | BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037... .. | 03/31/2016. | Book Value Adjustment.............ccoeevevereriernrenn .0 .0 0 0 0 ..(19,422) | ... 01/25/2037.
05530M AA 7 | BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.... .. [ 12125/2016. | MBS PaydOown............rvereeereeieceiieneiienes | eoeeeeeieneeseneinens | coenenes 736,018 | ......... 736,018 564,298 | .........571,518 | .o (VN [ 43,647 | oo 0 01/25/2037.
05530M AA 7 | BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.... .. | 12/25/2016. | Pass-Through Loss .0 ....20,862 ....14,986 0 0 0 01/25/2037.
05533D AK 2 |BCAP 2010-RR7 2A1 SEQ SSNR FLT 07/45 RE. .| .. | 12/26/2016. | MBS Paydown 137,210 ..133,523 0 (12) 0 07/26/2045.
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE.......... .. | 12/26/2016. | Pass-Through Loss. ....32,009 X 0 217 0 06/26/2037.
05542M AW 5 | BCAP 2013-RR5 6A1 SEQ SSNR CSTR 07/37 RE........ .. | 01/26/2016. | MBS Paydown 11,108 0 (319) 0 07/26/2037.
05542M AW 5 | BCAP 2013-RR5 6A1 SEQ SSNR CSTR 07/37 RE....... .. 101/29/2016. | CS FIRST BOSTON......ccoevvermrrierriienniienniins | eoeeeriesniisnneinnns | 000e2,398,691 | .......2,416,817 | .......2,395,670 | ........... 2,443,286 0 678 0 07/26/2037.
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05542M AW 5 | BCAP 2013-RR5 6A1 SEQ SSNR CSTR 07/37 RE....... .. | 01/29/2016. | Factor Based Paydown...............cccccoevurvivenins [ wvmnmvvenniiinniiinns | e 45,952 | 045,952 | ..........45,550 | ..... 0 0 0 0 0 0. ..45,952 07/26/2037.
05545) AJ 8 |BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE.......... .. | 12/25/2016. | MBS Paydown ..856,486 | .....ocoovevenn. 0| e 12,844 | ... 0 02/27/2037.
05568Y AA 6 | BNSF RAILWAY CO 5.996 04/01/24 .. | 10/01/2016. | Sinking Fund Redemption . . 0 0 0 04/01/2024.
05605G AA 0 |B2R 2015-2 A ABS SEQ SSNR 3.336 11/48. .. | 12/15/2016. | MBS Paydown coeren 139,636 . ..139,631 0 (89) 0 11/15/2048.
05874P AA 4 |BALLY 2013-1A A1.CLO FLT 05/20/2025. .. [ 05/02/2016. | GOLDMAN SACHS.........covurrierriinnniinnniins | eoveneinnniiieniinnns | e 2,468,750 | .......2,500,000 | .......2,500,000 | ........... 2,500,000 0 0 0 05/20/2025.
059333 ZZ 0 |BACKCOUNTRY.COM LIBOR+725 6/30/2020. .. | 10/03/2016. | Paydown 25,000 24,687 0 313 0 06/30/2020.
05946X H5 5 |BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035... .. | 06/30/2016. | Book Value Adjustment..............ccccccoeevvrereies .0 .0 0 0 0 11/20/2035.
05946X H5 5 |BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035... .. [12/20/2016. | MBS Paydown.............ccovvvmiiriiisniisnsiinns | e | e 1,334,534 | ... 1,334,534 0 (28,937) 0 11/20/2035.
05946X H5 5 |BAFC 2005-H 2A1 SEQ SSNR FLT 11/20/2035... .| .. [ 12/20/2016. | Pass-Through Loss 0 [ 198,337 0 0 0 11/20/2035.
059475 AG 8 | BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37................ .. [ 12/25/2016. | MBS PaydOowN..........ceourvermrriinrisneiseneiennes | eovesrisenisneniiens | cereeeees 789,883 | .......... 789,883 | ........584,739 | ........... 594,707 | ..o (V] (92,696) | ...ooovnenne 0 06/25/2037.
059475 AG 8 | BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37... .. | 12/25/2016. | Pass-Through Loss. .0 265,858 0 0 0 0 0 37,258 | ... 06/25/2037.
059475 AG 8 | BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37... .. | 12/31/2016. | Book Value Adjustment..............ccccccourevmeriinns .0 .0 0 0 0 .(37,258) | ... 06/25/2037.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035.... .. | 03/31/2016. | Book Value Adjustment.............cccccccourvrnniinns .0 .0 0 0 0 05/25/2035.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035 .. | 12/25/2016. | MBS Paydown 195,414 0 8,604 0 05/25/2035.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035.... .. | 12/25/2016. | Pass-Through Loss 0 0 0 05/25/2035.
05948X 5V 9 |BOAMS 2004-C B1 MEZ FLT 04/25/2034 .. | 12/25/2016. | MBS Paydown (V8 [ (1,120) | oo 0 ...855 | 04/25/2034.
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18. .. | 06/25/2016. | MBS Paydown 0 366 0 R 2,351 | 12/25/2018.
05948X N 2 |BOAA 2003-4 1A4 10 INV 6/25/33 .. | 06/25/2016. | MBS Paydown 0| (19,010) | covvvvvvvene [V (19,010) | ovvvvevn: (U I 0 [0 o0 | 0 | 48,234 | 06/25/2033.
05948X NE 7 |BOAMS 2003-5 2A4 10 INV 07/25/2018... .. | 06/25/2016. | MBS Paydown 0 .(2,115) 0 (2,115) 0 .0 07/25/2018.
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. .. | 03/31/2016. | Book Value AjUStMeNt..............ouervererrrerrinnns N 0 0 0 0 0 87)] ... 11/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. .. | 12/25/2016. | MBS Paydown 24,271 0 (525) 0 (525) (U I 24,271 11/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.. . |..| 12/25/2016. | Pass-Through Loss. .0 0 32 0 32 0 11/25/2035.
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036................. .. [ 12/25/2016. | MBS Paydown 7,146 0 74 0 74 0 10/25/2036.
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.... .. | 12/25/2016. | Pass-Through Loss .0 0 0 0 0 0 10/25/2036.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.. .. | 03/31/2016. | Book Value AjUStMENt..............ouervererrrirrirnas .0 0 0 0 0 (I IO (25,217)| ... 05/20/2036.
059522 AU 6 | BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.. .. [ 12120/2016. | MBS PaydOown..........c.oorvereeiceeieceiieneiienes | eoeeeienieseneinens | cooenenes 769,061 | ..........769,061 | .........685,005 | ...cccocvurrivercnnc0 | i 0| 14,826 | .............. 0 [ 14,826 | ........... 0. 769,061 05/20/2036.
059522 AU 6 | BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.. .. | 12/20/2016. | Pass-Through Loss .0 0 0 0 0 0. 25217 05/20/2036.
05953Y AH 4 | BAFC 2007-4 TA1B SEQ STP 05/25/37 | [ 121252016, | MBS Paydown............crveureiniiniiineiienes | e | oo 70,973 0 (477) 0 (477) 0. ..70,973 05/25/2037.
05953Y AH 4 | BAFC 2007-4 TA1B SEQ STP 05/25/37........cccooevvvernece .. | 12/25/2016. | Pass-Through Loss .0 0 0 0 0 0 .0 05/25/2037.
05955T AA 8 |BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51........ «. | 1212412016. | MBS Paydown..........covrivrerrieinrineinninsiennees | eversnsseeennsennens | cvveees 3,730,409 | .......3,730,409 | ......3,740,318 | ..., 717,821 | cceviveeren0 | 1,318 | 0 1318 [0 | 3,730,409 02/24/2051.
05955T AC 4 |BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49 o [ 1212412016 | MBS PaydOown............orvereeiemeeinneeienenienes | eoeeeeiseeniesensennns | v 1,472,303 ; 1,472,303 12/24/2049.
05955U AA 5 |BALL 2010-UB3 A4A1 SEQ SSNR CSTR 6/15/49 .. | 12/15/2016. | MBS Paydown vn4,164,597 | .......4,164,597 | .......3,939,169 ,118,583 4,164,597 06/15/2049.
05955U AU 1 |BALL 2010-UB3 A4A4 SEQ SSNR 5.338 12/43.... <. [12/15/2016. | MBS Paydown.............ovverieiiriiiiniiiniiienns | e | e 4,713,545 | ....... 4,713,545 | ....... 4,599,389 ...4,687,598 4,713,545 12/15/2043.
05956H AA 3 |BALL 2010-RC30 A5A SEQ 5.334 12/43 RE. <. [ 12/16/2016. | MBS PaydOowN..........c..orveereeeerieerereieeneiiienes | eoeeneiseneiseniiiiens | e 13,000,000 | ..... 13,000,000 | ..... 13,592,617 13,088,354 | ......coceevene. (VN [ (88,354) | ......ccevenn. (U (88,354) | ............. 0| ....13,000,000 12/16/2043.
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033 o [ 12125/2016. | MBS PaydOowN.........veomvermnrernieseresnnesnees | eereerisensssnnsinnns | sereneens 407,084 | ......... 407,084 | ......... 411,410 0 563 0 563 0[.....407,084 09/25/2033.
07386H QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35............ .. [ 12125/2016. | MBS PaydOown...........oorveereeeereeiereiieneiienes | eoeeneieseisnneieens | eoenenes 789,609 | .......... 789,609 | ......... 669,194 0 5,732 (U 5,732 | oo (U I 789,609 04/25/2035.
07386R  AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37......... .. | 02/08/2016. | Recovery of Prior Pass Through Loss. 134 .0 0 0 0 0 0 .0 05/25/2037.
07386R  AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37......... .. | 04/11/2016. | Recovery of Prior Pass Through Loss 41 .0 0 0 0 0 0 .0 05/25/2037.
07386R  AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37......... .. | 05/05/2016. | Recovery of Prior Pass Through Los 147 .0 0 0 0 0 0 .0 05/25/2037.
07386R  AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37......... | .. | 05/26/2016. | Recovery of Prior Pass Through Loss 14 .0 0 0 0 0 0 .0 05/25/2037.
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37......... .. | 07/25/2016. | Recovery of Prior Pass Through Loss 83 .0 0 0 0 0 0 .0 05/25/2037.
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37......... .. | 08/25/2016. | Recovery of Prior Pass Through Loss. 124 .0 0 0 0 0 0 .0 05/25/2037.
07386R  AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37......... .. | 09/26/2016. | Recovery of Prior Pass Through Loss .0 .0 0 0 0 0 0 .0 05/25/2037.
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07386R  AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37......... . | 11/28/2016. | Recovery of Prior Pass Through Loss A 0 [0 ] 0 0 0 0 0 0 .0 05/25/2037.
073879 M5 4 | BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020.......... .. [ 12/25/2016. | MBS PaydOowN..........c.oorveereeeereiieneiieneieienes | eoeeeeiieneiseneiiens | eooeneees 759,999 | ... 759,999 765702 | o (VN [ (1,699) | oo 0 [ oveereene(1,699) | o0 [ i 09/25/2020.
075386 AC 6 |BEAVER VALLEY FND 9.00 6/01/2017... .. | 06/01/2016. | Sinking Fund Redemption 220,000 220,000 06/01/2017.
085789 AE 5 |BERRY PETROL CO 6.75 11/01/2020 .. | 06/14/2016. | BANC OF AMERICA SECURITIES, 299,600 | ....... 1,070,000 11/01/2020.
09064A  AF 8 | BIOMED REALTY LP 3.85 04/15/2016. o [ 03/16/2016. [ Call........covoiiiieiess 04/15/2016.
09254D AC 9 |BSIS 2006-4A C CLO MEZ FLT 04/20/2019. .. | 04/20/2016. | MBS Paydown 04/20/2019.
09626U AA 6 |BLUEM 2013-1A A1 CLO FLT 05/15/2025.... .. | 12/16/2016. | NON-BROKER 05/15/2025.
09774X BF 8 |BCM 1999-B A5 SEQ 7.44 12/15/2029. .. [ 12/15/2016. | MBS Paydown 12/15/2029.
10138M AG 0 |BOTTLING GROUP 5.50 04/01/16. . .. 04/01/2016. | Maturity...... 04/01/2016.
11042A  AA 2 | BRITISH AIRWAYS 4.625 06/20/2024............ccoovvvverns .. [ 12/20/2016. | Sinking Fund Redemption.............ccccvueevrnrves [ wrvenvermmnevneriinnns | e 139,913 | 11000139,913 | 140,147 | e, 140,093 0 (17) 0 06/20/2024.
11042B  AA 0 | BRITISH AIRWAYS 5.625 06/20/2020.. .. [ 12/20/2016. | Sinking Fund Redemption ..262,824 262,824 0 0 0 06/20/2020.
114535 AC 1 |BROOKSTONE CO 13.00 10/15/2014.. .. | 01/01/2016. | Liquidation.. 930,301 | oo 0 0 0 0 10/15/2014.
12189P AD 4 |BNSF 98-C TRUST 6.23 07/02/2018.... .. | 07/02/2016. | Sinking Fund Redemption ....37,869 25,962 0 (141) 0 07/02/2018.
12189P AE 2 |BURLINGTON NORTH 7.16 01/02/20.. .| 07/02/2016. | Sinking Fund Redemption 203,840 203,840 ..222,092 203,840 0 0 0 01/02/2020.
12189P AL 6 |BUR NTH/SAN FA 5.943 01/15/2022.... .. | 01/15/2016. | Sinking Fund Redemption............cccverervrernee [ overmrirervnnireinns | v 119,660 | oo 119,660 | ..........119,660 | ........c..... 119,746 0 0 0 01/15/2022.
12479  AA 8 | CAI 2012-1A A ABS 3.47 10/25/2027..... C| 12/25/2016. | MBS Paydown 200,000 200,000 99,985 0 195 0 X 10/25/2027.
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028.... C | 12/25/2016. | MBS PaydoWN............rveemrieerrienreiiinneiiereies | coveveseeeisseneinenees | ovreeonns 340,000 | .......... 340,000 | ..........335,854 | .............. 215,006 0 501 0 . L0 0 03/27/2028.
125431 AH 9 | CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. .. | 06/21/2016. | Litigation Settlement.............cc.cocoumvvvenrrivenies [ evvnniiinniisnniiinns | i 106,651 | ..o 0 0 0 0 [0 o0 0 [0 | 106,651 | ...... 106,651 06/20/2036.
125431 AH 9 | CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. .. | 06/30/2016. | Book Value Adjustment... .0 .0 0 0 0 ...(106,651) (106,651) | . 06/20/2036.
125431 AH 9 | CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. .. | 12/20/2016. | MBS Paydown 85,977 | v 85,977 0 845 0 [ o845 |0 | 85,977 |0 |0 | 06/20/2036.
125431 AH 9 | CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.. .. | 12/20/2016. | Pass-Through Loss .0 ...31,623 0 0 0 06/20/2036.
125478 AD 9 |CIFC 2006-2A A1LB CLO FLT 03/01/2021 . [+ 06/01/2016. | MBS PaydOWN............veourierieireiieneiieneiins | eevireeeineneineneis | eeveeeees 426,875 | .........426,875 . ..420,789 0 6,086 0 03/01/2021.
12548W AF 0 | CIFC 2012-3A A2F CLO 3.654 01/29/2025.................... .. [10/29/2016. | MBS Paydown.............ccorvvemiiriisriisneiiinns | coensiesnniisnniiinns | e 1,800,000 | ....... 1,800,000 | ....... 1,800,000 | ........... 1,800,000 0 0 0 01/29/2025.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028 .. [ 12/18/2016. | MBS Paydown ..116,000 ..116,000 ..115,988 0 2 0 03/18/2028.
125634 AJ 4 | CLIF 2013-2A NOTE ABS 3.22 06/18/28.. .. | 12/18/2016. | MBS Paydown ..109,200 ..109,200 ..109,168 0 4 0 06/18/2028.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029. .. [ 12/18/2016. | MBS Paydown 532,697 532,697 357,627 0 301 0 10/18/2029.
12563L 5 | CLIF 2016-1A A ABS SNR 4.21 02/18/41. . | 12/18/2016. | MBS Paydown 0 (27) 0 27 02/18/2041.
12621R AA 2 |COMM 2010-RR1 GEA SEQ SSNR CSTR 12/11/49..... . [12/11/2016. | MBS Paydown.............coovvvimviinniiiiniiineiinnns | covsnniisnniisnniinnns | e 1,338,720 | .......7,338,720 | .......7,816,024 | .......... 7,389,136 | ......cc......... 0. (49,842) | ... [V (49,842) 12/11/2049.
12641P  CG 7 |CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36............ .. | 12/26/2016. | MBS Paydown 0 (226) 0 (226) 04/26/2036.
12641P  CK 8 | CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36... .. | 03/31/2016. | Book Value Adjustment.............c.cccoveviiiiniiane .0 .0 0 0 04/26/2036.
12641P  CK 8 | CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/3f .. | 12/26/2016. | Pass-Through Loss. .0 0 0 04/26/2036.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 .. | 06/30/2016. | Book Value Adjustment..............ccccccourevnerrens .0 0 0 09/26/2037.
12641Q  AA 0| CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.... .. | 11/26/2016. | Pass-Through Loss. 0 0 09/26/2037.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.... .. | 12/26/2016. | MBS Paydown 0 09/26/2037.
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37.. o+ | 11/26/2016. | MBS PaydOwN..........coriviiiirrisiininsiiennnieis [ overnrssersnsnseennns | cennennes 499,838 ..499,838 | . 0 07/26/2037.
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .. | 12/26/2016. | Pass-Through Loss. .0 (170,611) | . 0| 1,886 | 0 [ 1,886 [ 0| e (217,356) | 0| 217,356 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037..... .. | 12/31/2016. | Book Value Adjustment..............cccccceervrerre .0 .0 0 ....(217,356) .0 | 07/26/2037.
12641Q BD 3 |CSMC 2009-7R 7A2 SUB FLT 12/26/36... .. | 06/26/2016. | MBS Paydown 0 .0 0| 10,018 | 12/26/2036.
12641Q BE 1 |CSMC 2009-7R 7A3 SUB FLT 12/26/36... .. | .| 12/126/2016. | MBS Paydown . L0 0| 16,764 | 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36............ccccoouuec. .. | 06/30/2016. | Book Value Adjustment.............cc.ccccourrruriinnns .0 L0 [0 0 |0 [0 |0 [0 [0 145254 0 |...(145,254) | ...... (145,254) | ......cccoo.... 0 | 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36... .. | 12/26/2016. | Pass-Through Loss .0 (113,224) | A 074 | 0 |0 | e 2117 |0 e 2117 |0 | (145,254) | 0 145254 | ...... 145,254 12/26/2036.
12641Q CP 5 |CSMC 2009-7R 12A2 SUB 5.75 1/26/36... .| 07/26/2016. | MBS Paydown 50,540 ....50,540 50,540 0 0 0 0 0 ..50,540 01/26/2036.
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12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36.. .. | 12/26/2016. | MBS Paydown 29,390 ..29,390 | ..... 29,390 29,390 0 1 0 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36.. .. | 10/26/2016. | Pass-Through Loss .0 0 (0) 0 01/26/2036.
12641Q DF 6 | CSMC 2009-7R 14A4 SUB 5.75 4/26/37.... .. | 01/26/2016. | MBS Paydown 20,067 | ...........20,067 | ........... 17,308 | oo 14,047 | e 0 [ oo 6,020 | ..o 0 04/26/2037.
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37.... .. [ 12126/2016. | MBS PaydOowN..........c.ocrveemeeeereiiereiieneiienes | eoeeneiineeiseneiinns | eovenenes 152,130 0 2,364 0 04/26/2037.
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37 .. [ 12126/2016. | MBS PaydOowN..........ooourveemrrernrirnnrisnneieines | eeeeeisesesneniinns | weveeeees 178,708 0 2,379 0 04/26/2037.
12641Q DQ 2 |CSMC 2009-7R 15A4 SUB FLT 4/26/37... .. | 12/26/2016. | Pass-Through Loss. .0 0 (379) 0 04/26/2037.
12641Q DR 0 |CSMC 2009-7R 15A5 MEZ FLT 04/26/37. .. | 03/31/2016. | Book Value Adjustment...............cccccoervenerienns .0 0 0 0 04/26/2037.
12641Q DR 0 |CSMC 2009-7R 15A5 MEZ FLT 04/26/37. .. | 11/26/2016. | Pass-Through Loss. .0 0 .0 04/26/2037.
12641Q EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37.. .| .. 12/26/2016. | MBS Paydown 292,112 275,723 0 .0 03/26/2037.
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37............ .. | 12/26/2016. | MBS Paydown 521,423 0 0 03/26/2037.
12643K  AQ 6 |CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39.. .. [ 12/15/2016. | MBS Paydown 637,601 0 0 09/15/2039.
12644C AA 8 |CSMC 2010-RR4 1A SEQ 5.383 02/15/40. .. [ 10/15/2016. | MBS Paydown..........c..ervemrveinreennneinnneinenes | eveenvinnneinnnirnens | e, 718,234 | 14,718,234 | .....4,635,681 | ........... 4,701,881 | oo 0| 16,352 | covvoonnne 0 02/15/2040.
12645A AA 1 |CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48... . [ 11712/2016. | MBS Paydown.............coovveimviinncisnninnniinnns | cvvnniinnniinnniinnns | oo 167,774 | LLL4167,774 | .. 4,372,092 | ......... 4,198,947 | ....cccc....e. 0. (31,173) 0 08/12/2048.
12647H BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE. .. | 12/29/2016. | Pass-Through Loss 0 770 0 12/27/2036.
126670 ED 6 |CWL 2005-12 1A6 NAS 5.165 2/25/2036 .. | 06/25/2016. | MBS Paydown 0 0 0 02/25/2036.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35 .. | 06/25/2016. | Pass-Through Loss 0 0 0 04/25/2035.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35 .. | 06/27/2016. | Litigation Settement.............coccvvereererrriieries [ v 0 0 0 0 0 .0 04/25/2035.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35 .. | 06/30/2016. | Book Value Adjustment............cccccccourvinriinnns .0 .0 0 0 0 0 0 57,309 04/25/2035.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35. o [ 12/25/2016. | MBS PaydOown............orveerieiemeiiereiieneiienes | eoeeeeienseisenieenns | v 1,331,147 ,300,932 ..1,256,856 . 0 1,331,147 04/25/2035.
12667F LG 8 | CWALT 2004-J5 1A6 NAS 5.687 7/25/2034 .. | 12/125/2016. | MBS Paydown 30,715 ....30,715 ....30,715 30,715 0 0 0 0 0 30,715 07/25/2034.
12667F RE 7 | CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024 .. | 12/25/2016. | MBS Paydown 505,759 505,759 | .........513,346 | .............. 508,877 | .ovvvecerenne (U 1,521 | oo (U 1,521 | o 0 08/25/2024.
12667F VF 9 | CWALT 2004-J10 4CB1 SEQ SNR 6.5 10/25/34.. | [ 121252016 | MBS PaydOowN..........ooourveereiineiiereiisneiienes | eoreneiseneisensinnns | cveoeneeons 46,226 | ............ 46,226 46,859 0 (606) 0 (606) 0. ..46,226 10/25/2034.
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.......... .. | 10/31/2016. | Book Value Adjustment............cccccccourvrnriiins 0 0 0 0 (0 I 291,804 01/25/2036.
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. .. [ 12125/2016. | MBS Paydown..........c..oovveerveereireneereneinenes | eeveeerinnneiseneinnns | cvcvnenneene 19,015 | 79,615 | 153,211 | 4629 | e (VI 44355 | ....ccceeoeee. (U 44355 | ............. (U I 79,515 | ... 01/25/2036.
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. .. | 12/25/2016. | Pass-Through Loss. 0 0 0 0 0 (291,804) | ... 01/25/2036.
12668B YA 5 |CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. .. | 06/27/2016. | Litigation Settlement... 0 0 0 0 0 .0 05/25/2036.
12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. .. | 06/30/2016. | Book Value Adjustmen .0 0 0 0 0 0 ..43,905 05/25/2036.
12668B YA 5 |CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. .. [ 12/25/2016. | MBS Paydown 55,541 | .........55,541 | .........48,034 | ........31,622 | ...cccccc...... (V8 [ (3,467) | ..ocvvvern 0 | (3,467) | ....ooeecn. 0 ..55,541 05/25/2036.
12668B YA 5 |CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36...........cccccveuueee .. | 12/25/2016. | Pass-Through Loss .0 0 0 0 0 0 696 05/25/2036.
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36........ . | 12/20/2016. | MBS Paydown........c..ccvermrieiinrnniernsineiennees | covernsisserennsinnnns | cerenines 303,409 | ..........303,332 | .........266,904 | ......cooeviirieec0 | o (| 10,848 | oo 0 [ 10,848 | ....ccoene (V1 I 303,409 04/20/2036.
126694 HN 1 | CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035.. .. | 12/25/2016. | MBS Paydown 29,883 11/25/2035.
126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036. .. | 12/25/2016. | MBS Paydown 22,493 0 X . 01/25/2036.
13643E AF 2 | CANADIAN OIL SANDS LT 7.75 05/15/2019 .. [ 06/24/2016. | Cash TeNder............cccconurveimrieiinriinriisniis | e | e 3,375,000 171,976 0 22,520) 0 (22,520) 0 13,149,456 05/15/2019.
13875V AL 0 | CANYC 2012-1A B2 CLO 3.16 01/15/2024... o [ 10/15/2016. | MBS PaydOowN..........c..orveereeiereiiereieeneiienes | eoeeeeisenseieeniieens | oveees 1,250,000 | ....... 1,250,000 | ....... 1,189,625 1,205,412 | e 0 | oo 44588 | ............... (U S 44588 | ............ 0 1,250,000 01/15/2024.
14178V AB 4 |CFCAT 2013-1A B ABS 2.75 11/15/2018 || 12/15/2016. | MBS PaydOWN.......c.ovvuiiiriierinieierisissrnnis | overersnsinssssssnennns | svvene 1,132,900 | ....... 1,132,900 | ....... 1,133,409 ..1,132,990 0 (35) 0 (35) 0 .1,132,900 11/15/2018.
14309Y AA 2 |CGMS 2012-4A A CLO FLT 01/20/2025............coccocunce .. [ 10/20/2016. | MBS PaydOowN..........c.oorveereeiereeieneiieneiienes | eoreeeiieneisnniinens | eoieneees 750,000 | .......... 750,000 | .......... 750,000 0 0 0 0 01/20/2025.
14575H AA 6 | CAUTO 2016-1A A ABS SNR 4.55 02/15/2046 .. | 12/15/2016. | MBS Paydown 55,871 ....55,871 ....55,850 0 (10) 0 (10) 02/15/2046.
14754D AG 5 |CASH AMER INTL 5.75 05/15/2018, .. | 09/01/2016. | Make Whole Call...............ccovvweereiameieriiiennns e | e 2,154,693 ,000,000 ,000,000 0 0 0 0 05/15/2018.
14855) AB 1 |CLAST 2016-1 A ABS SSNR 4.45 08/15/2041.. .. [ 12/15/2016. | MBS PaydOowN..........c.oorveereeeereiiereiieneiiienes | eoreeeeiseneineneiiens | eooeneees 167,138 | ....cco... 167,138 167,089 | ) 0 0 2) 0 () 08/15/2041.
160841 AA 0 | CHARLOTTE GATE 6.41 12/01/16... .. [ 12/01/2016. | Sinking Fund Redemption 200,839 200,839 ..200,839 200,839 0 0 0 0 12/01/2016.
161546 JG 2 | CFAB 2004-2 1A4 SEQ 5.323 02/25/2035. .. | 05/25/2016. | MBS Paydown 207,890 207,890 205,142 0 2,748 0 2,748 02/25/2035.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.... .. | 06/30/2016. | Book Value AjUStMENL..............rvervvrerrrnrrirnne 20 | 0 0 0 0 0 0 0 01/25/2036.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.... . | 12/25/2016. | MBS Paydown 35,888 28,233 0 2,601 0 2,601 01/25/2036.
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16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.... . |..| 12/25/2016. | Pass-Through Loss. .0 0 0 0 0 0 0 768 | ..........0 | ... .(768)] .. ...0 | 01/25/2036.
16162X AD 9 | CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.... .. | 12/25/2016. | MBS Paydown 95,911 84,162 | .......... 1,079 22,790 0 23,869 (U I 3,095 | 11/25/2036.
16165Y AV 4 |CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37.. .. | 12/25/2016. | MBS PaydOWN...........cooiriiiierinriienieninniienns | covesnsissiinesiienins | coveiinns 705,649 | . . R 537,534 0 545 0 545 0 08/25/2037.
16165Y AV 4 | CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37.. .. | 12/25/2016. | Pass-Through Loss. 0| e 12783 | 0 | 0 ] i (B,287) | 0 ] i (3,287) | 0 [ 16,337 | 0 [ (16,337) 08/25/2037.
16165Y AV 4 | CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37.. .. | 12/31/2016. | Book Value Adjustment W0 | 0 0 i [0 | 0 [0 0 |0 e (16,337) | 0 | 16,337 08/25/2037.
162809 AA 5 |CHECKERS DRIVE-IN 11.00 12/01/2017. .. | 01/06/2016. | Call . . +0n:2,110,000 .....110,000 12/01/2017.
165167 CQ 8 | CHESAPEAKE ENRGY WI 8.00 12/15/2022 .. [ 06/01/2016. | MORGAN STANLEY.........ccoovvimrrimmmriieriiieniens | e | eeoenenes 452,000 12/15/2022.
165167 CQ 8 | CHESAPEAKE ENRGY WI 8.00 12/15/2022.... .. [ 06/02/2016. | MIZUHO SEC USA...........ccooiiriiriiiineiiiniiins [ | o 468,000 . . 12/15/2022.
17307G  4H 8 | CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036... ..|..| 12/25/2016. | MBS Paydown 36,348 | ............ . 03/25/2036.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.................. .. | 12/25/2016. | MBS Paydown 232,243 232,243 08/25/2035.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36 .. | 06/30/2016. | Book Value Adjustment.............cccccccourvinnii .0 .0 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36. .. [ 12125/2016. | MBS PaydOown..........c.crveerieeriiiereiieneiienes | eomeeeieseineniinens | eeoeneees 168,025 | .......... 168,025 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36 .. | 12/25/2016. | Pass-Through Loss. .0 ....28,437 04/25/2036.
17309N  AD 3 | CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.. .. | 12/25/2016. | MBS Paydown ..807,365 07/25/2036.
17310E AD 0 | CRMSI 2006-2 A4 SEQ 5.775 09/25/36.... .. [ 12/25/2016. | MBS Paydown 09/25/2036.
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37... .. | 12/25/2016. | MBS Paydown 03/25/2037.
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37... .. | 12/25/2016. | Pass-Through Loss. .0 03/25/2037.
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37... .. [ 12/31/2016. | Book Value Adjustment.............cccccccourvinnii .0 03/25/2037.
184588 AD 3 |CLRLK 2006-1A C CLO MEZ FLT 12/20/2020.. <. [12/20/2016. | MBS PaydOowN..........c..orveereeiemeiiereiieneeienes | woeeeeiseeneisenieinns | e 2,800,000 12/20/2020.
18976G AR 7 |CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37. .. | 03/31/2016. | Book Value Adjustment.............ccoeevrvrreriernrinns .0 .0 06/25/2037.
18976G AR 7 | CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37 .. | 12/25/2016. | MBS Paydown 325,754 325,754 | 0288477 | oo 253,467 | oo 0 06/25/2037.
18976G AR 7 | CMALT 2007-A6 1A16 TAC SSNR 6.00 06/37 .. | 12/25/2016. | Pass-Through Loss 0| e 119,789 0 06/25/2037.
19516P AB 7 |COLLB 2007-1A A2 CDO FLT 12/09/2047.................... .. | 05/09/2016. | Liquidation.. 0 2,604,969 0 12/09/2047.
19624H AA 6 | COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050... .. [ 12120/2016. | MBS PaydOowN..........c..orrveereeeereiiereiieneiienes | eoreeeeiieneiseneiiens | eooveneees 703,749 ..703,749 0 04/20/2050.
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040. .. | 12/125/2016. | MBS Paydown 59,775 | ....c.....59,775 0 10/25/2040.
20825T AA 5| CONOCPHILLIPS CA 5.625 10/15/2016 o [ 1071512016, | MALUTIRY. ... | oo | e 2,500,000 | ....... 2,500,000 | .......2,758,150 | ...........2,532,845 | ................. 0 10/15/2016.
210382 AA 5 | CONSTELLIS GROUP INC 9.75 05/15/2020 .. | 09/15/2016. | Consent Fee. 50,000 .0 0 0 0 0 0 05/15/2020.
21050A AA 0 |CCOLT 2015-1 A ABS SNR 2.82 03/15/2021... .. [ 12/15/2016. | MBS Paydown.............oovverieineiineieneiienes | e | coeneees 743,507 | ......... 743,507 0 286 0 286 0 03/15/2021.
21075W CJ 2 | CONHE 1996-1 A7 SEQ 7.00 3/15/2027 ... .. [ 12/15/2016. | MBS Paydown 26,456 ....26,456 0 0 0 0 0 03/15/2027.
210795 QB 9 | CONTL AIRLINES 12-2 A 4.00 10/29/202 .. | 10/29/2016. | Sinking Fund Redemption crrre s | e | e 248,857 | . ..248,857 ..252,589 | .... 252,160 0 0 0 10/29/2024.
212015 AH 4 | CONTINENTAL RESOURCES 5.00 09/15/202 .. 106/23/2016. | DEUTSCHE BANK.........coovoiriiirieiinciiiienins [ eoeemeiinniiieniiinns | v 1,368,500 | ....... 1,400,000 ,316,500 ,323,416 0 .0 0 1,328,059 09/15/2022.
21987H AS 4 |CBBC-ADM 98-16.50 12-15-17 AL120613 . | 12/15/2016. | Sinking Fund Redemption cernn322,116 | .........322,116 ..334,302 0 .0 0 ...322,116 12/15/2017.
22540V HJ 4 |CSFB 2001-MH29 A SEQ 5.6 09/25/2031.... .. | 01/01/2016. | MBS Paydown .0 .0 ....16,501 0 0 0 0 .0 09/25/2031.
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028 .| C| 12/18/2016. | MBS Paydown 200,000 200,000 | ..........198,054 | .............. 150,000 0 125 0 0 ....200,000 04/18/2028.
227170  AG 2 [CRNN 2014-2A A ABS SNR 3.27 11/18/2029... ..| C| 12/18/2016. | MBS Paydown 222,222 222,222 | ........222,153 | ... 222,161 0 7 0 7 0] .222,222 11/18/2029.
22944) DE 8 |CSMC 2010-18R 4A3 SUB SSNR 04/26/38.................. .. | 08/26/2016. | MBS Paydown 2,925,498 2,925,498 | ....... 2,810,307 | ......cc.. 2,925,498 0 0 0 0 (O E— 2,925,498 04/26/2038.
23242L  AB 9 | CWHEL 2006-F 2A1A SEQ FLT 7/15/2036 .. [ 12/15/2016. | MBS PaydOowN..........ceourvermrrirnrirreisnneiinnes | eoveesiseseineniiens | ceveeeens 151,292 | oo 151,292 ..105,716 2120422 | e (VN (55,196) | .cvvvvvenne (U (55,196) | .cvvovevens (I I 151,292 07/15/2036.
23245G  AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/3| .. | 06/27/2016. | Litigation Settlement.............ccccocoovvvvenericnnens 292,470 .0 0 0 0 0 0 [ oorrvrrrrrnerrnnn0 | 0 [ 292,470 12/25/2046.
23245G  AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36... .. | 06/30/2016. | Book Value Adjustment...............cccccoeeeverriees .0 .0 0 0 0 0 0 ...(291,274) 12/25/2046.
23245G  AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/3| .. [ 12/25/2016. | MBS Paydown coerenn.513,680 ..513,680 0 89,296 0 89,296 0 12/25/2046.
23245G  AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36... .. | 12/25/2016. | Pass-Through Loss .0 ...23,924 0 0 0 0 0 12/25/2046.
233046 AC 5 |DNKN 2015-1A A2I ABS SNR 3.262 02/20/45.. o+ | 11/20/12016. | MBS PaydOwN..........coervrieirrieiininsiiennninees [ overnrinersnssneennns | corerenees 100,000 | ..........100,000 | ..........100,000 | .............. 100,000 0 0 0 0 0 02/20/2045.
233046 AD 3 | DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45... . | 11/20/2016. | MBS Paydown 25,000 25,000 0 0 0 0 0 02/20/2045.
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245069 AK 5 |DEL 2013-HDC B B SEQ FLT 03/15/2026.... oo |- [ 01/15/2016. | MBS PaydOWN...........orvverieneiireiisniiiiniies | covevesneisssiinnnnes | ceneees 3,000,000 | .......3,000,000 | ....... 3,000,000 0 0 0 0 0 .0 03/15/2026.
247358 AA 2 |DELTAAIR2012-14 05/07/20 .. | 11/07/2016. | Sinking Fund Redemption . 98,890 0 0 0 0 0 .0 05/07/2020.
24763L AE 0 |DELHE 1995-2 A5 HE SEQ 7.1 1/25/27 .. | 12/125/2016. | MBS Paydown 4,012 0 0 0 0 0 ...0 01/25/2027.
25150M AC 0 | DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36 .. [ 12125/2016. | MBS PaydOowN...........ocorveerieeereeiereiieneiienes | eoeeneiieneissniiinns | coenenes 199,878 0 6,253 (VN 6,253 | oo 0 .0 12/25/2036.
25150R  AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037 .. [ 12/25/2016. | MBS PaydOowN..........veouvermreirneiinreiseneeennes | eoveseiseseseniinnns | cereeeees 513,257 0 [ 0| e 16,145 | .coovooenne 0 [ 16,145 | ...cccoo...ud 0 .0 02/25/2037.
25150R  AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037. .. | 12/25/2016. | Pass-Through Loss .0 0 0 0 0 0 0 0 02/25/2037.
251510 DP 5 | DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35 .. [ 12125/2016. | MBS PaydOowN..........c.oorveereieereiiereiieneiiienes | eoeeeeiieneineneieens | ceoenenes 909,278 898,430 | ..cooovinn. (V] [ (12,455) | ..o (U (12,455) | .....occc. 0 .0 04/25/2035.
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020. .. [ 12/25/2016. | MBS Paydown.............ovvviriiiniiiniiisniiines | i | o 44,776 39,603 0 2,696 0 2,696 0 .0 03/25/2020.
251510 MD 2 | DBALT 2006-AB1 A1A SEQ 5.431 02/25/36. .. | . | 12/125/2016. | MBS Paydown 38,004 (U 1127 | s (U 1127 | 0 . L0 . 02/25/2036.
251510 MD 2 | DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.................. .. | 12/25/2016. | Pass-Through Loss. .0 0 0 0 0 0 (U (VI (U IO (VN 0 |02/25/2036.
251563 FY 3 | DMSI 2004-5 A3 SEQ 5.59 07/25/2034. .. [ 12/25/2016. | MBS Paydown 824,018 0 L0 0 07/25/2034.
25243Y AJ 8 |DIAGEO CAPPLC5 09/30/16 C|09/30/2016. | Maturity...... 0 L0 0 09/30/2016.
25250 AA 2 |DIALOG TELECOM TL 10.50 1/17/2018... .. | 03/31/2016. | Paydown 0 0 0 01/17/2018.
25250 AA 2 |DIALOG TELECOM TL 10.50 1/17/201 . | 06/20/2016. | Distribution....... 0 0 0 0 0 01/17/2018.
256853 AA 0 [DOLPHIN ENERGY 5.888 06/15/2019.. 12/15/2016. | Sinking Fund Redemption 334,457 0 114 0 114 0 06/15/2019.
258257 AA 2 | DORIC NIMROD AIR 2012-1B 6.50 05/30/2021... . 11/30/2016. | Sinking Fund Redemption............ccccccoovvevecees [ ovsnevvsncivneciiiens | e, 156,640 | ..........156,640 | ..........156,640 | ............. 156,640 0 0 0 0 0 05/30/2021.
258258 AA 0 | DORIC NIMROD AIR 2012-1A 5.125 11/30/24 .| C| 11/30/2016. | Sinking Fund Redemption. . 81,721 81,721 0 0 0 0 0 11/30/2022.
26208L AA 6 |HONK 2015-1A A2 ABS SNR 5.216 07/20/2045 .. [ 10/20/2016. | MBS Paydown 20,000 ...20,000 20,000 0 0 0 0 0 07/20/2045.
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027.. .. | 10/15/2016. | MBS Paydown .176,873 .176,871 0 0 ) 0 2 0 . 04/15/2027.
26248P AC 5 |DRYD 2006-16A B CLO MEZ FLT 10/20/2020. .| 07/20/2016. | MBS Paydown ,000,000 ,925,000 | . 934,786 | ..o {0 65,214 | .o 0 [ 65,214 | ............ 0 23,000,000 |.cooveeee0 [0 [0 | 27,499 | 10/20/2020.
26827E AC 9 | ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040... 03/15/2016. | MBS Paydown ....15,670 ..15,670 | ... 15,670 0 0 0 0 0 06/15/2040.
26845# AA 8 |EDX SUPPLY CHA SEN SEC NT 3.50 1/15/2019......... | .. | 10/15/2016. | Paydown LA187,323 | 137,323 | 0 0 0 0 0 0 01/15/2019.
26924B  AA 1 |SYNERGY ET THREE LLC 1586 10.00 9/30/19............ .. [ 02/29/2016. | PaydOWN...........cocvverririiinriisnniississniiinns | cenniissniisnniinnns | cvvennnen 17073 | il 17,673 | 17,673 | ... 16,734 0 (0) 0 (0) 0 09/30/2019.
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39.. .| C| 12/15/2016. | MBS Paydown 124993 | 124,994 0 1 0 1 0 12/15/2039.
28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025 .. | 10/01/2016. | MBS Paydown 63,638 ....63,956 | ... 63,638 0 0 0 0 0 10/01/2025.
28108P AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025. .. | 10/01/2016. | MBS Paydown 67,111 ..67,225 | .. 67,111 0 0 0 0 0 10/01/2025.
28618W AA 2 |ERL 2014-1A A1 ABS SNR 2.299 04/19/2044.. .. [ 12/19/2016. | MBS Paydown ..119,657 115,693 |. 0 0 456 0 456 0 04/19/2044.
294450 AB 1 |EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037.. .. [ 12/25/2016. | MBS Paydown ,138,129 ,156,564 0 36,777 0 36,777 0 04/25/2037.
29760L AA 0 |SYNERGY ET THREE LLC 1540 10.00 9/30/19, .. | 02/29/2016. | Paydown 16,734 0 (0) 0 (0) 0 09/30/2019.
30261 AK 5 |FREMF 2012-KF01 B SEQ FLT 10/25/2044 .. | 05/25/2016. | MBS Paydown..........c.cvvunrieerinrrirenisrinnienns | corvvesnissiivenrenens | 0000.2,000,000 | .......2,000,000 | .......2,000,000 | ........... 2,000,000 0 0 0 0 0 10/25/2044.
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042 .. [ 12/15/2016. | MBS Paydown.............ccovvemreeiereerereireneiienes | eoveeeeeseneiseneinnns | eeeenen 130,120 | 101130,120 | ... 130,730 | oo 130,489 0 (49) 0 (49) 0 10/15/2042.
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42.. .. [ 12/15/2016. | MBS Paydown 60,000 0 0 0 0 0 11/15/2042.
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017 .. [ 12/01/2016. | Sinking Fund Redemption 230,795 0 ) 0 () 0 06/01/2017.
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036.. .. | 12/25/2016. | MBS Paydown 994,838 994,838 ..782,283 0| ....12,633 0] 12,633 0 [ 994,838 | 0 [0 | 0 [ 10/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036 .| .. | 12/125/2016. | MBS Paydown ......1,051,634 | .......1,051,634 ,011,617 0. 13,302 | o0 i 13,302 0. . . L0 LU [ 07/25/2036.
32051G  EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35......... .. [ 12125/2016. | MBS PaydOowN...........oorveereeeereeiereiieneiienes | eoreeneiieneisnnieiens | eovenenes 568,232 | .......... 568,232 0 30,760 0 | 30,760 |............. (U I 568,232 | ............ LV (U IO (VI [ 4,078 |02/25/2035.
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35.. .. | 12/25/2016. | MBS Paydown ...72,529 ...72,529 ....65,911 0 (308) 0 (308) 0 [ 72,529 | oo [0 | eiieiiienn0 [ 319 | 11/25/2035.
345397 WB 5 | FUEL TRUST 4.207 04/15/2016. .. | 04/15/2016. | Maturity...... ,000,000 ,000,000 ,000,000 0 0 0 0 04/15/2016.
34959W AA 7 |FCBSL 2013-1A A CLO FLT 01/19/2025 .. | 05/02/2016. | RAYMOND JAMES & ASSOCIATES 0 0 0 0 01/19/2025.
35552Q AE 0 | FRASR 2006-2A D CLO MEZ SEQ FLT 12/2020. .. [ 12/20/2016. | MBS Paydown 0| ...48634 0 0 12/20/2020.
361856 CP 0 | GMACM 2003-HE2 A4 SEQ STP 4/25/2033 .. | 12/25/2016. | MBS Paydown 0| ......41,844 .0 0 04/25/2033.
361856 DX 2 | GMACM 2004-HE5 A5 SEQ CSTR 9/25/34 .. [ 12/25/2016. | MBS Paydown . 0 20,463 0 0 09/25/2034.
3622EA  AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047. .| .. | 12/25/2016. | MBS Paydown coenen 126,338 0] oo 4770 | o (U 4770 | ..o 0 ...396 | 03/25/2047.
362332 AE 8 | GSMS 2006-GG8 A4 SEQ 5.56 11/10/39..........ccvuuuvee. .. [ 09/10/2016. | MBS PaydOowN..........coourvermrrirnriieeeseneisnnes | eeeeeesenisssssiinnns | e 2,516,676 0 5,601 [V I 5,601 | .o 0| 2,516,676 | .o [0 | eiiciineenn0 | s 71,121 | 11/10/2039.
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362341 7S 2 | GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036 .| .. | 03/31/2016. | Book Value Adjustment... .0 .0 0 0 .6,246 02/25/2036.
362341 7S 2 | GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036 o [ 12/25/2016. | MBS PaydOowN..........c..oerveerieeereiiereiieneiienes | eoeeeeieeseieeniinnns | e 1,595,687 | ....... 1,595,687 494 8,677 02/25/2036.
362341 7S 2 | GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036. .. | 12/25/2016. | Pass-Through Loss .0 ....33,075 10 0 02/25/2036.
362341 BR 9 | GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035.... .. [ 12125/2016. | MBS PaydOowN..........c.oorveerieeereeiereiieneiienes | eoeeneiieseiseniiinns | cooenenes 490,752 | .......... e 484699 | . 0] e 1,834 06/25/2035.
36242D PG 2 | GSR 2004-14 3A2 SEQ CSTR 12/25/2034 .. [ 12/25/2016. | MBS Paydown 134,836 | .......... e 133317 | 100,900 0 (686) 12/25/2034.
368771 AA 9 | GEN AMER RAILCAR 6.69 09/20/16.... .. | 09/20/2016. | Sinking Fund Redemption cierer306,593 . 306,593 0 0 09/20/2016.
37247D AK 2 | GENWORTH HOLDINGS 6.515 05/22/2018. .. | 03/23/2016. | Consent Fee. 7,813 cervvmmrrrnennenn0 | ) 0 0 0 05/22/2018.
37247D AL 0 | GENWORTH HOLDING 8.625 12/15/2016 . 101/19/2016. | Make Whole Call............c..coovvvimriinriiinriicnens [, coennn213,322 206,434 0 0 12/15/2016.
37247D AP 1 | GENWORTH FINL 7.625 09/24/2021 .| .. | 03/23/2016. | Consent Fee. cevvernenn 11,981 JETSTOPROOOON | I OO 0 0 0 09/24/2021.
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028...........couuvvernee C | 12/17/2016. | MBS PaydOWN..........corviimrrirrrereneisnneiinneies | coeevessesssessinnnees | covvevonns 675,000 | .......... 675,000 | ......... 664,297 | ......cccco... 666,387 | ....covvrnenn. (VN 1,137 04/17/2028.
37954T AA 2 | GSFI2015-1B1 ABS SNR 2.74 01/18/2030. .| €| 12/18/2016. | MBS Paydown............covveerriiinriireiieneieniies | coreiessnsissniisnnees | ceveees 1,252,509 | ...... 1,252,509 1,252,469 1,252,509 0 0 01/18/2030.
39121J AA 8 |GREAT RIVER 5.829 07/01/17 .. | 07/01/2016. | Sinking Fund Redemption SSSTSTTOTPUROTR IUPPOPUPTORTTON ISV 352,291 | ......... 352,291 ..352,291 ..352,291 0 0 07/01/2017.
39678W AA 6 | GCSP 2005-1 A SEQ CSTR 9-25-34 . [ 12/25/2016. | MBS Paydown ..149,965 ..149,965 ..148,372 ..147,692 09/25/2034.
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020. 06/07/2016. | BARCLAYS CAPITAL coeeen..954,584 ..956,976 ..972,826 ..945,014 12/15/2020.
40066N  AA 4 | GUANAY FI LTD 6.00 12/15/2020. . 06/08/2016. | BARCLAYS CAPITAL 286,375 287,093 ..283,504 12/15/2020.
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020. .| C| 12/15/2016. | Sinking Fund Redemption 395,902 12/15/2020.
40423X  AA 0 |NZES 2016-PLS2 A ABS SNR 5.683 07/25/21. .. | 12/25/2016. | MBS Paydown 07/25/2021.
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037... .. | 03/31/2016. | Book Value Adjustment.............cc.cc.ccourvvnniin 09/25/2037.
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/203 .. | 12/25/2016. | MBS Paydown 09/25/2037.
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037... .. | 12/125/2016. | Pass-Through Loss .0 . 7,101 09/25/2037.
40432B AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037... .. [ 12125/2016. | MBS PaydOowN..........c.oorvereeireeieneiieneiienes | eoeeneiieneeseneinnns | coenenes 440,833 | .........440,833 | .........379,454 | ..........352,076 | ....ccccccccc0 | e (1,725) | o (U R (1,725) | oo (U I 440,833 09/25/2037.
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037... .. |..| 12/25/2016. | Pass-Through Loss. .0 0 0 0 0 0 .0 09/25/2037.
40536Y AE 4 |HLCNL 2007-2A A1J CLO MEZ SEQ FLT 04/21.......... .. [ 10/24/2016. | MBS Paydown.............coorvvmiimiinniisnsiinns | coeneiesnnicsnsiennns | e 2,000,000 | .......2,000,000 | .......1,948,750 | ........... 1,968,855 | ..o 0| 31,145 | 0] 31,145 |0 | 2,000,000 04/24/2021.
40536Y AL 8 |HLCNL 2007-2A C CLO MEZ FLT 04/24/2021 .. [ 10/24/2016. | MBS PaydOowN.............erveerieeeriiirereiiereiieces | eoeeeeieeseiseniienns | e 2,000,000 | .......2,000,000 | .......1,940,000 | ........... 1,958,428 | ..o (VI A1572 | o 0 .2,000,000 04/24/2021.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46... .. | 12119/2016. | MBS Paydown 861,792 0 6,164 0 1,139,973 09/19/2046.
41162N  AC 1 |HVMLT 2006-14 2A1A SEQ SNR FLT 01/25/47 - [12/19/2016. | MBS Paydown.............oorveereerereereneieneiienes | eoeeeeeeeneeeenennns | eeeenn. 828,882 | ..........828,882 | ........661,238 | ............ 653,848 | .......cccccoenn. (V8 [ (R ] — 0 01/25/2047.
411707 AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043. .. [ 12/20/2016. | MBS Paydown 30,000 0 2 0 03/20/2043.
422248 2 |HEALTH NET INC 6.375 06/01/17 .. [ 12/09/2016. | Make Whole Call..............cccoovvvemririrniinriiiinnns v | 022,051,980 | .......2,000,000 | .......1,995,380 | ........... 1,999,172 0 828 0 06/01/2017.
43710M 0 |RFMS2 2007-HSA1 A SEQ FLT 02/25/2037 .. | 12/25/2016. | MBS Paydown 28,019 | 0| 13,299 | oo 0 [ e 13,299 | ..o 0 02/25/2037.
43739H 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036... .. | 12/25/2016. | MBS Paydown . .489,131 0 20,896 0 20,896 0 12/25/2036.
45254N  MZ 7 | IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.. .. | 12/25/2016. | MBS Paydown 89,594 | .........89,594 | .......75259 | ... 77540 | e, (VN [ (3,973) | v (U R (3,973) | oo 0 04/25/2035.
45254N NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035, .. | 12/25/2016. | MBS Paydown v 171,581 0 22,052 0 22,052 (0 08/25/2035.
45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035... .. | 12/25/2016. | Pass-Through Loss. .0 43,629 0 0 0 0 0 .0 08/25/2035.
45257E  AB 0 |IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037.. o [12/25/2016. | MBS PaydOowN..........c..oerveerieeereiirereiieneiirenes | eoeeeeieeneisesiinens | e 1,440,813 | ... 1,435,259 | ......1,244,438 | ..o | i 0| 15,651 | ccoovooene 0 | 15,651 | ..cccccrenncd 0| e 1,440,813 02/25/2037.
456606 HK 1 |INDYL 2005-L2 A1 SEQFLT 10/25/2013 .. | 03/31/2016. | Book Value AdjUStMEN..............ovevrvrerrrerrirnae .0 .0 0 0 0 0 0 133 (133) 10/25/2013.
456606 HK 1 |INDYL 2005-L2 A1 SEQFLT 10/25/2013...................... o [ 11125/2016. | MBS PaydOown............orveerieiereeieneiieneeienes | eoremeiseenineneiinns | cevoeeeeens 1M,217 | e 11,217 0 6 0 6 0 20 0 | 217 | 11,217 10/25/2013.
456606 HK 1 |INDYL 2005-L2 A1 SEQ FLT 10/25/2013 .. [ 12/15/2016. | ODEON CAPITAL GROUP LLC........ooovvrvereenns [ | e 140,262 | .......... 232,318 0 127 0 127 0 10/25/2013.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35 .. | 12/25/2016. | MBS Paydown 206,010 206,010 | .......... 148,391 | ..cioiiiiicienn0 | i (V8 [ (6,162) | ........ecc 0 [ (6,162) | .......cc.... 0 02/25/2035.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35... .. | 12/25/2016. | Pass-Through Loss .0 0 0 0 0 0 02/25/2035.
45660L LP 2 |INDX 2005-AR7 4A1 SEQ SSNR FLT 06/25/35 .. [ 12/25/2016. | MBS Paydown 3,617 0 (869) 0 (869) 0 06/25/2035.
45660L LQ 0 |INDX 2005-AR7 5A1 SEQ SNR FLT 06/25/2035.. .. [ 12/25/2016. | MBS Paydown.............coovveemeeereireneerereinenes | eveeeriseneisnniinnns | eeeenn. 548,011 | 1101..532,309 | ......... 456,878 | ..oooovvviriciencnn0 | i 0| 38,561 | .ooovven 0 [ 38,561 | ..cooeunec 0 06/25/2035.
45660L PK 9 | RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35.... .. | 10/31/2016. | Book Value AdjUStMeNt..............couevvererrrerrirnns 0 0 0 0 0 06/25/2035.
45660L PK 9 | RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35.... . [ 12/25/2016. | MBS Paydown..........c..oovveemeeeneernneernceinenes | eveenreennnisenninnns | evveeneenn 18,332 | 10000000018,382 | 1100000010,208 | e 1176 | (VN 7,300 | oo (U I 7,300 | oo 0 06/25/2035.
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45660L PK 9 | RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35.... .| .. | 12/125/2016. | Pass-Through Loss ...53,108 0 0 0 06/25/2035.
45660N X9 1 | INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34 .. | 12/25/2016. | MBS Paydown 81371 | 62,286 | (VN [ (3,296) | ..ovvverna 0 10/25/2034.
45661F AB 7 |INDYL 2006-L2 A2 SEQ FLT 6/25/2039.... .. | 11/25/2016. | MBS Paydown 0 0 0 06/25/2039.
45661F AB 7 | INDYL 2006-L2 A2 SEQ FLT 6/25/2039.... .. | 12/15/2016. | ODEON CAPITAL GROUP LLC.........cccocoueruee . 0 0 0 06/25/2039.
46184# AA 5 |INVISION DIV LIBOR+900 6/30/2020... .. | 09/30/2016. | Paydown ....46,028 0 57 0 06/30/2020.
46590B 2 | JPTEP 2011-1 A SEQ CSTR 06/17/41.. .. [ 12117/2016. | MBS Paydown .......1,565,464 0 0 0 06/17/2041.
46617U AN 1 | JFINR 2015-3A COMB CLO MEZ 3.00 04/20/23.. .. [ 10/20/2016. | MBS PaydOowN..........c.oorveereeeereiiereiieneiienes | eoeeeeieneineneiiens | eoereees 954,956 0 0 0 04/20/2023.
46619X 1 |HENDR 2015-3A A ABS SSNR 4.08 03/17/70.. .. [ 12/15/2016. | MBS Paydown 95,861 0 5 0 03/17/2070.
46627M AD 9 | JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.. . | .. 12/25/2016. | MBS Paydown, 51,554 | .........51,554 | .........49,603 | ..............38,5618 | ....cccoee...n. (VN [ (9,352) | ..ovvrernn 0 12/25/2035.
46627M  AD 9 | JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.............. .. [ 12/25/2016. | Pass-Through Loss .0 0 0 0 12/25/2035.
46627M CU 9 | JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. .. [ 12/25/2016. | MBS Paydown 206,858 0 8,529 0 03/25/2036.
46627M CU 9 | JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. .. | 12/25/2016. | Pass-Through Loss .0 0 0 0 03/25/2036.
46628G AE 9 | JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... .. | 01/26/2016. | Recovery of Prior Pass Through Loss 20,394 0 0 0 05/25/2036.
46628G AE 9 | JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36 .. | 02/26/2016. | Recovery of Prior Pass Through Los 5,070 0 0 0 05/25/2036.
46628G AE 9 | JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... .. | 03/28/2016. | Recovery of Prior Pass Through Loss. 0 0 0 05/25/2036.
46628G AE 9 | JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... .. | 04/26/2016. | Recovery of Prior Pass Through Loss 0 0 0 05/25/2036.
46628G AE 9 | JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... .. | 05/26/2016. | Recovery of Prior Pass Through Los 0 0 0 05/25/2036.
46628G AE 9 | JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... .. | 07/12/2016. | Recovery of Prior Pass Through Loss 0 0 0 05/25/2036.
46628G AE 9 | JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36 .. | 07/25/2016. | Recovery of Prior Pass Through Los 0 0 0 05/25/2036.
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... .. | 08/29/2016. | Recovery of Prior Pass Through Loss. 0 0 0 05/25/2036.
46628G AE 9 | JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... .. | 10/17/2016. | Recovery of Prior Pass Through Loss 0 0 0 05/25/2036.
46628G AE 9 | JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... .. | 11/14/2016. | Recovery of Prior Pass Through Los 7,921 N 0 0 0 cererenenn 1,921 05/25/2036.
46628G AE 9 | JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36............. .. | 12/09/2016. | Recovery of Prior Pass Through LOSS.............. [ .oeeeeererrenieeinens | cevrnerenns 11,898 | oo 0 0 0 0 [0 o0 0 0 [0 11,898 | 11,898 05/25/2036.
46630P AP 0 | JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37........ .. | 08/25/2016. | Pass-Through Loss .0 688 0 0 0 .0 0 04/25/2037.
46630P AP 0 | JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37........ .. | 12125/2016. | MBS PaydOwN.........cvvrivreriiieinrinsinsnnnieinnes | everismsnsisernnsnseies | consneeenes 11,705 | ... 11,705 0 24 0 24 ...0 04/25/2037.
46630V AC 6 | JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049. .. | 01/01/2016. | MBS Paydown .0 .0 0 0 0 0 .0 02/01/2049.
46631B  AD 7 |JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049.. .. [ 08/15/2016. | MBS PaydOowN..........ccoorveemreerrieinreieereiienes | wereeeiseseisensinens | v 1,341,553 | ...... 1,341,553 ,345,169 ,338,348 0 3,205 0 ..3,205 0 06/15/2049.
46632T AA 3 | JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.......... | .. | 12/27/2016. | MBS Paydown 225,741 225,741 ..183,132 ..191,497 0 27,533 0 27,533 .0 07/27/2037.
46633A  AA 3 | JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37........ .. [ 12126/2016. | MBS PaydOowN..........c.oorveereeereiiereiieneiiienes | eoreeeeiieneiieneieens | conerenss 623,567 | ......... 623,567 | .........477,808 | .............539,321 | ..ccocverennne. 0 | oo 21,310 0 21,310 .0 03/26/2037.
46633A AC 9 | JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE........ .. | 12/26/2016. | MBS Paydown 388,858 388,858 0 0 0 0 .0 11/26/2036.
46633A  AG 0 | JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE .. | 12/26/2016. | MBS Paydown .679,154 0 47,489 .0 ...47,489 .0 06/26/2037.
46633M AL 3 | JPMRR 2009-6 2A1 SEQ SSNR CSTR 04/26/35. .. | 07/26/2016. | MBS Paydown ceeren:319,776 0 12,165 .0 ...12,165 319,776 .0 04/26/2035.
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.... .. | 03/31/2016. | Book Value Adjustment...............c.ccccouevruniinne .0 0 0 0 0 . ...(17,880) | ... 7,880 04/26/2035.
46633M AM 1| JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE..... .. [ 12126/2016. | MBS PaydOowN..........c.oorveereeeereiiereiieneiiienes | eoreeeeiseneineneieens | eooeneees 339,960 . 0 0 0 0 . 221,437 | .0 | 118,523 04/26/2035.
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.... . | .. | 12/26/2016. | Pass-Through Loss 0] 46,281 | 4539 | 0 0 0 0 0 . .23,104 | .........0 | ... (23,104) 04/26/2035.
46637U AA 5 | JPTEP 2012-3 APT 3.0 10/27/2042..........ccoovvvverrrranes o [ 1212712016 | MBS PaydOown............orvereeiereeiereiieneiienes | eoeeeiinneiseneeinns | e 3,458,886 | ....... 3,458,886 | ....... 3,337,825 | ........... 3,344,304 | oo 0| oo 46,987 | ...ocoovevenn. 0 [ o 46,987 | ............ 0 e 3,458,886 | ............ LV 0 10/27/2042.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42 o [12/17/2016. | MBS PaydOowN..........veomvermeirneiineiinneeeenes | eoveesieseinnniinns | eeoeeeees 512,686 | .......... 512,686 ..509,097 ..509,248 0 81 .0 09/17/2042.
46639A AA 7 |JPTEP 2012-5 APT 2.50 12/27/2042.... .. [ 12/27/2016. | MBS Paydown 268,714 268,714 ..257,965 2258274 | 0 | 4,122 .0 12/27/2042.
46645A AB 7 | JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE.... o [ 12/25/2016. | MBS PaydOowN............oerveerieeereiiereiieneiiienes | eoeeeeieeneineniinens | oveees 1,429,470 | ...... 1,429,470 ,309,752 ,309,752 | o0 | 10,861 | ... .0 06/26/2047.
472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47 .. | 12/25/2016. | MBS Paydown 286,506 286,506 212,643 0 (15,908) | .... 0 06/25/2047.
472321 6 | JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035.... .. [ 12/26/2016. | MBS PaydOown..........c..corverieeereeiereiieneiienes | eoeeeeieseinsniienns | eoenenes 754,268 | ......... 754,268 0 89,051 .0 10/25/2035.
47232C  AH 7 [JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE.. .. | 12/21/2016. | Pass-Through Loss .0 ....24,062 0 61 ...0 06/21/2037.
47232D 0 | JMAC 2009-R5 1A1 SEQ SSNR CSTR 4/26/37... . [ 12/26/2016. | MBS Paydown.............ovvereeiereieneienenienes | eoeeeeeseneissneennns | e 1,633,973 ,633,973 ,633,973 ,633,693 | ...ocvvvn 0. (57,403) .0 04/26/2037.
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47232D  AE 2 | JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37... .. | 07/31/2016. | Book Value Adjustment... .0 0 0 0 0 0 0 .6,263 ..6,263 |. 04/26/2037.
47232D  AE 2 | JMAC 2009-R5 1A5 MEZ SSUP CSTR 4/26/37... .. | 12/26/2016. | Pass-Through Loss. .0 0 0 (346) 0 (346) 0 (6,263) (6,263) | . 04/26/2037.
47232D  AF 9 | JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36... .. | 11/26/2016. | MBS Paydown 90,735 89,987 0 748 0 748 0 09/26/2036.
47232D  AG 7 | JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36.. .. [ 12126/2016. | MBS PaydOown.............corverieiereeieneiiieneiienes | eoeeniiseeeiesnieinns | covoenenens 14,234 14,206 0 (72) 0 (72) 0 09/26/2036.
47232D AL 6 | JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36... .. | 03/31/2016. | Book Value Adjustment..............cccccceerrrrre .0 0 0 0 0 0 0 09/26/2036.
47232D AL 6 | JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36 .. | 12/26/2016. | Pass-Through Loss. .0 0 0 (37) 0 (37) 0 09/26/2036.
47232D AU 6 | JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36.... .. [ 12126/2016. | MBS PaydOowN..........c.oorveereieereiiereiieneiienes | eoreeeeiieseinsniinens | oo 468,875 460,086 | .......cccceo.nn. (V] IO (2,785) 0 (2,785) 0 09/26/2036.
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36... .. | 12/26/2016. | Pass-Through Loss. .0 0 289 0 289 0 09/26/2036.
47232D BJ 0 | JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36............. | .. | 12/26/2016. | MBS Paydown............cocveuereeemeereniireneireneis | coveviseeeiseniissnens | cveeeienas 181,855 | .........181,855 | ..........181,855 | ........... 149,901 | ... 0| 18,671 | v 0 [ 18,671 | ..o 0 09/26/2036.
47232D BM 3 | JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36............. .. | 12/26/2016. | Pass-Through Loss 0 6 0 6 0 09/26/2036.
47232D CG 5 | JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36. .. | 09/21/2016. | MBS Paydown 0 0 0 0 0 05/21/2036.
47232D CH 3 |JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36.. .. [12/21/2016. | MBS Paydown.............ovrvervenreireneireneinenes | evnrerinnneirnnniinens | cvvnereeni45,598 | i 45,596 | ... 45,596 | ovierrn30,965 | oo, (VN (11,493) | oo (U (11,493) | ..o 0 05/21/2036.
47232D  CL 4 | JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36.. .. | 03/31/2016. | Book Value Adjustment.............cccccccourvrnniinns 0 0 0 0 0 05/21/2036.
47232D CL 4 | JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36.. .. | 05/21/2016. | Pass-Through Loss. 0 (16) 0 (16) 0 05/21/2036.
47232D CP 5 [ JMAC 2009-R5 12A2 SUB SSUP CSTR 12/26/36 .. | 12/26/2016. | MBS Paydown..........ccovvveevernirerneinenerneinens [ ovrveerernseninnines | veerernnn.84,083 | .i...84,083 | ............84,083 | ................98,680 | .oovvirinen. 0 [ e (12,753) [ vovvvrires 0 [ (12,753) | oo 0 12/26/2036.
47232D  CT 7 | JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36... .. | 09/30/2016. | Book Value Adjustment..............ccccccoouervnrees . 0 0 0 0 0 12/26/2036.
47232D CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36... .. | 10/26/2016. | Pass-Through Loss .0 0 (198) 0 (198) 12/26/2036.
47232D  CV 2 | JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47.. .. [ 12/26/2016. | MBS Paydown 265,204 0 (151) 0 (151) 04/26/2047.
47232D CY 6 | JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47. .. | 03/31/2016. | Book Value Adjustment... .0 0 0 0 0 04/26/2047.
47232D CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47. ..| .. | 12/26/2016. | Pass-Through Loss: .0 0 (261) 0 (261) ...5,019 04/26/2047.
47232D CZ 3 |JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37.......... .. [ 12126/2016. | MBS PaydOown..........c..crvereeireeiereiieneiienes | eoeeeneseneiseneinens | covenenes 140,495 0 3,877 0 3,877 140,495 06/26/2037.
47232D DB 5 | JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37........... .. | 03/31/2016. | Book Value Adjustment..............ccccccoerevnerrinns .0 0 0 0 0 06/26/2037.
47232D DB 5 | JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37........... .. | 09/26/2016. | Pass-Through Loss. .0 0 (28) 0 (28) 06/26/2037.
47232D DC 3 | JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37. .. | 01/26/2016. | MBS Paydown 3,480 0 0 0 0 08/26/2037.
47232D DD 1 [JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37.. .. | 12126/2016. | MBS PaydOwN..........cvvrvvrermireierinsinsnnnieinnes | everismsssinernnsseeies | consneeenes 76,994 0 8,149 0 8,149 08/26/2037.
47232D DF 6 | JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37. .. | 03/31/2016. | Book Value Adjustment.............ccccccoeuvrrnrees .0 X 0 0 0 0 08/26/2037.
47232D DF 6 | JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37. .. | 12/26/2016. | Pass-Through Loss 0 0 6 0 6 08/26/2037.
47232D DQ 2 | JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/35.. .. | 06/26/2016. | MBS Paydown ..490,376 0 0 0 0 09/26/2035.
47232D DR 0 |JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35.. .. [ 12/26/2016. | MBS PaydOown.............corveereeiareirereirereinenes | weereviseseieeniinnns | wveeeen 105,654 | 111,705,654 | .........433,028 | .............. 575141 | oo 0| e 58,259 | ..o (U 58,259 09/26/2035.
47232D EE 8 | JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/37.. .. | 06/26/2016. | MBS Paydown 40,042 0 2,510 0 2,510 06/26/2037.
47232D  EF 5 | JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37.. .. | 12/26/2016. | MBS Paydown 35,517 0 2,170 0 2,170 06/26/2037.
47232D  FH 0 | JMAC 2009-R5 24A3 SUB SSUP CSTR 12/26/36 .. | 12/26/2016. | MBS Paydown 89,084 0 168 0 168 12/26/2036.
47232D  FJ 6 | JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36 .. | 12/26/2016. | MBS Paydown 0 823 0 823 12/26/2036.
47232D FM 9 | JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37. .. | 03/31/2016. | Book Value Adjustment..............ccccccoervvrereines X 0 0 0 0 06/26/2037.
47232D FM 9 | JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37. ..|.. | 07/26/2016. | Pass-Through Loss .0 .1,308 0 0 68 0 68 06/26/2037.
47232Q  AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE........ccccvvvenece .. | 12/26/2016. | MBS Paydown 98,568 | ...........98,568 | ............ 95,796 | ..ooovvvvernne 90,148 | ..o (VN [ (XA ) — (U R (3,632) 11/26/2037.
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37... .. [ 12126/2016. | MBS PaydOowN..........ccoorveerrermneiireisnneiennes | eovenrieneinniinns | cereeeens 145,645 ..145,645 143,717 0 343 0 343 02/26/2037.
47232V AE 2 | JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37.... .. | 12/26/2016. | Pass-Through Loss. .0 ....35,544 0 1 0 1 02/26/2037.
47232V AF 9 | JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.... .. [ 12126/2016. | MBS PaydOowN..........c.ooorveerieeereiieneiieneiiienes | eoemeeiieneineneieens | eooeneees 109,246 | .......... 109,246 ..109,246 0 (587) 0 (587) 02/26/2037.
47232V AK 8 | JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37 .. | 03/31/2016. | Book Value Adjustment... .0 .0 0 0 0 0 0 02/26/2037.
47232V AK 8 | JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37..... .. | 12/26/2016. | Pass-Through Loss. 20| 33,931 29,778 0 (227) 0 (227) 02/26/2037.
47232V AW 2 | JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35... o+ | 12126/2016. | MBS PaydOwN..........corevvrieirnisiininniennninenns [ overnnsnersssnneennns | cornreees 477,389 | .......... 477,389 437,019 | .............445240 | ................ (| 719 | 0 [ 1,719 | 0 ..A477,389 | ... 09/26/2035.
47232V BA 9 | JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35. .| 06/30/2016. | Book Value Adjustment..............ccccccoueervrriees .0 .0 0 0 0 0 0 ...(15,278) | ... 09/26/2035.
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47232V BA 9 | JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35. .. | 12/26/2016. | Pass-Through Loss. .0 .....68,854 | ............20,075 | ..... 0 0 (280) 0 (280) 0 15278 | .0 | (15,278) (15,278) | . 09/26/2035.
47232V BG 6 | JMAC 2009-R4 7A1 SEQ SSNR FLT 11/26/36 .. [ 12126/2016. | MBS PaydOowN..........c.oorveereeeereiieneiieneiienes | eoreeeeieseiieneinens | eovenenes 861,673 698,879 | ..o 0] e 100,136 | .oooovcerne 0 | 100,136 | ...ccvveennd 0 861,673 11/26/2036.
47232V BL 5 |JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36. .. | 03/31/2016. | Book Value Adjustment.............ccoeevrvrreriererinns .0 0 0 0 0 0 (VI IO (644) 11/26/2036.
47232V BL 5 |JMAC 2009-R4 7A5 MEZ SSUP FLT 11/26/36. .. | 12/26/2016. | Pass-Through Loss. .0 0 0 (19) 0 (19) 0 644 11/26/2036.
47232V BM 3 | JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36.... .. [ 12/26/2016. | MBS PaydOwN...........ccoviiiiieiiniieniininniinns | oo | e 303,175 ..301,348 0 862 0 862 (I I 303,175 11/26/2036.
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36 .. | 12/26/2016. | Pass-Through Loss. .0 0 (63) 0 (63) 0 .0 11/26/2036.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37. .. | 09/30/2016. | Book Value Adjustment...............cccccoeevereriines .0 N 0 0 0 0 0 2) 11/26/2037.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37. .. | 12/26/2016. | MBS Paydown 398,693 398,693 | . 0 32,541 0 32,541 (O IR 398,693 11/26/2037.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37. ..|.. | 12/26/2016. | Pass-Through Loss 0 [ (108,753) | . 0 0 0 0 0 2 11/26/2037.
47232V CA 8 | JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36............ .. | 12/26/2016. | MBS Paydown 202,091 202,091 0 (170) 0 (170) 0 | e 07/26/2036.
47232V CE 0 |JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36.. .. | 03/31/2016. | Book Value Adjustment..............cccccccuerrnrii .0 .0 0 0 0 0 0 07/26/2036.
47232V CE 0 | JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36.. .. | 12/26/2016. | Pass-Through Loss. L0 [ 44558 | .oee8214 | 0 | (VN [ (1,625) | ..o (U R (1,625) | ..oooveen: 0 07/26/2036.
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37... .. | 07/11/2016. | Interest Shortfall Recovery..............cccccouvunnierae .0 .0 0 0 0 0 0 04/01/2037.
47232V CG 5 |JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37 .. | 12/26/2016. | MBS Paydown ..160,758 ..160,758 ..159,094 0 (257) 0 (257) 0 04/26/2037.
47232V DR 0 |JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36.. .. | 12/26/2016. | MBS Paydown 94,961 ....94,961 94798 | (VN [ (1,645) | oo (VO (1,645) | .ovooveens 0 04/26/2036.
47232V DV 1 |JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36.. .. | 03/31/2016. | Book Value Adjustment.............ccccccoouvrrureens .0 0 0 0 0 0 0 04/26/2036.
47232V DV 1 |JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36.. .. | 12/26/2016. | Pass-Through Loss .0 0 0 (116) 0 (116) 0 04/26/2036.
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36.. .. [ 12/26/2016. | MBS Paydown.............oocvviriiiniiiiniinniiienes | s | o 165,364 ..161,788 0 615 0 615 0 03/26/2036.
47232V EB 4 | JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36.. .. | 12/26/2016. | Pass-Through Loss. .0 0 0 0 0 0 0 .0 03/26/2036.
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37.. .. | 10/26/2016. | MBS Paydown 97,829 91,512 0 6,317 [V 6,317 | oo (O I 97,829 03/26/2037.
47232V ED 0 | JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37... .. | 12/26/2016. | MBS Paydown 34,683 34,631 0 (51) 0 (51) (U I 34,683 03/26/2037.
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37.. . | .. 12/26/2016. | Pass-Through Loss, 0 [ 44,088 | . 44443 | 0 0 2,907 0 2,907 0 .0 03/26/2037.
47232V EK 4 | JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37............ .. [ 12/26/2016. | MBS Paydown.............coovvuiriiniiiniiiniiinnns | s | coeneees 149,580 | ..........149,580 | ..........151,820 | .............. 149,173 0 (6) 0 (6) (O I 149,580 04/26/2037.
47232V EN 8 | JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37... .. | 03/31/2016. | Book Value Adjustment...............ccccccoeevvrerrees .0 0 0 0 0 0 0 .(5,429)] ... 04/26/2037.
47232V EN 8 | JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37... .. | 12/26/2016. | Pass-Through Loss. .0 0 0 (157) 0 (157) 0 ...5,429 04/26/2037.
47232V EX 6 | JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36... .. [ 12126/2016. | MBS PaydOown..........c..rvereeereeiereieneiienes | eoeeeeiieneeneneieens | cooenenes 171,738 171,738 0 (70) 0 02/26/2036.
47232V FA 5 | JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/3 .. | 12/26/2016. | Pass-Through Loss .0 0 (303) 0 02/26/2036.
47232V FB 3 | JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36.. .. | 03/26/2016. | MBS Paydown .0 0 0 0 02/26/2036.
47232V FB 3 | JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36.. .. | 03/26/2016. | Pass-Through Loss. W0 [ 14182 | 1,921 | 0 ] 1,530 | ..coooene. (CRPZ ) — 0 02/26/2036.
47232V FE 7 | JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.... .. | 03/31/2016. | Book Value Adjustment.............ccoeevrvrreriernrenns .0 0 0 0 01/26/2036.
47232V FE 7 | JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.... <. [ 12126/2016. | MBS PaydOowN............orveeceeireiiereiieneiienes | eoreeeissenseeniennns | cevoeeenens 44,628 0 962 0 01/26/2036.
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36 .. | 12/26/2016. | Pass-Through Loss .0 0 0 0 01/26/2036.
47232V FU 1 |JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47... .. | 04126/2016. | MBS Paydown..............ovvuimieiimeiineieniiines | coneneiinniesnniinnns | covenenes 133,092 0 0 0 01/26/2047.
47232V FV 9 | JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47.... .. | 12/26/2016. | MBS Paydown 308,713 | .........308,713 | ........ 127,662 | ........... 172,720 | ccccvvorne (U 4 — 0 01/26/2047.
47232V GE 6 | JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36.... ..| .| 12/26/2016. | MBS Paydown 191,135 0 470 0 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36............. .. | 03/31/2016. | Book Value Adjustment...............cccccoeevvinrries .0 0 0 0 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.... .. | 12/26/2016. | Pass-Through Loss .0 0 (203) 0 02/26/2036.
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47... .. | 03/31/2016. | Book Value Adjustment...............cccccccuvrrnriin .0 .0 0 0 0 01/26/2047.
47232V GR 7 | JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47... .. | 12/26/2016. | Pass-Through Loss. .0 ...44.378 0 2 0 01/26/2047.
482485 AB 5 |KKR 2013-2A A1B CLO MEZ 3.3599 01/23/26. .. | 07/23/2016. | MBS Paydown .......2,000,000 ,000,000 | .......1,980,640 ,987,457 0 0 01/23/2026.
482485 AG 4 |KKR2013-2A A2B CLO SSNR 4.1295 01/23/26... .. [ 07/23/2016. | MBS PaydOowN............crveereeierieieceiieneiienes | eoeeeeieeeeiseenieinns | e 2,000,000 | ....... 2,000,000 | ....... 1,912,160 ...1,935,043 0 .0 01/23/2026.
48248C  AA 2 |KKR 2007-1A A CLO FLT 05/15/2021... .. | 05/15/2016. | MBS Paydown 973,127 973,127 ..945,294 ..967,884 0 0 05/15/2021.
48248C AC 8 |KKR 2007-1A C CLO FLT 05/15/21 . | 08/15/2016. | MBS Paydown ,000,000 ,000,000 ,878,125 ,983,652 | ....oovvvnnnn 0 0 05/15/2021.
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493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29..... . [ 10/25/2016. | MBS Paydown 35735 | ........35,735 | ..... 28,946 35,729 0 26 0 26 0 35,735 07/25/2029.
500750 AB 0 |[KPNQWEST BV 8.125 06/01/2009... 09/22/2016. | Liquidation.. 84,838 | .........84,838 | ............ 73,809 | .o (V0 0 06/01/2009.
50219P AA 4 |LSTRZ 2016-1 A1 SEQ SSNR FLT 01/01/2021 .. | 12/01/2016. | MBS Paydown..........covvvvrernrieirnrieinninsiennnes | evernnssseensnsinneins | evvnees 1,999,584 O] 0 01/01/2021.
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017 .. | 01/01/2016. | Book Value Adjustment..............cccccoevvvivriinns .0 .0 0 0 11/15/2017.
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017 <. [ 01/01/2016. | PYAOWN. ... | eoeneieseineniiens | eereeeens 110,000 | .......... 110,000 | .....cc.. 109,615 | coovooenne 107,006 | .......... 1,301 11/15/2017.
525198 AD 5 |LABMH 2001-B A4 SEQ 5.27 9/15/18... .. | 01/01/2016. | MBS Paydown 322,323 322,323 322,222 306,944 0 09/15/2018.
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035.. .. [ 01/01/2016. | MBS PaydOowN..........c.oorveereeeereiiereiiereiienes | eoeeeeiieneineneieens | eeoenenes 417,826 | .......... 417,826 | .......... 300,835 | ..coovos 306,262 | ...cooooenenenn. 0 12/25/2035.
52520M BS 1 |LMT 2005-2 2A1 SEQ SSNR FLT 12/25/2035.. .. | 01/01/2016. | Pass-Through Loss 20| 19,851 0 0 12/25/2035.
52521R  AC 5 |LMT 2007-5 1A1 SEQ FLT 6/25/2037 ..|.. [ 01/01/2016. | Book Value Adjustment.............ccccocourvrerries .0 0 0 06/25/2037.
52521R  AC 5 |LMT 2007-5 1A1 SEQ FLT 6/25/2037.........cccconuvvvrrnnnrene .. [ 01/01/2016. | MBS PaydOowN..........coourvermrrerneirreeseneienees | eoeeriseneseniinnns | eeveneees 128,322 | ........128,322 | ...........87,586 | ......ccoeooen. 65,264 | ..covvrrinn 0 06/25/2037.
52521R AC 5 |LMT 2007-5 1A1 SEQ FLT 6/25/2037 .. | 01/01/2016. | Pass-Through Loss .0 0 0 06/25/2037.
52522D AG 6 |LXS 2006-16N A321 SEQ SSNR FLT 11/25/46 .. | 01/01/2016. | Book Value Adjustment..............ccccccoueevnereenns .0 .0 0 0 11/25/2046.
52522D AG 6 |LXS 2006-16N A321 SEQ SSNR FLT 11/25/46.... .. [01/01/2016. | MBS Paydown.............ccorvvemiiimiinniiisnsiianns | s | e 2,336,878 | ...... 2,336,878 ,754,589 0 11/25/2046.
52522D AG 6 |LXS 2006-16N A321 SEQ SSNR FLT 11/25/46 .. | 01/01/2016. | Pass-Through Loss .0 223,320 0 11/25/2046.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037 .. | 01/01/2016. | Book Value Adjustment.............c.cccooveriiniiane .0 .0 0 01/25/2037.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... .. | 01/01/2016. | MBS Paydown 26,447 ...26,447 0 01/25/2037.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... .. | 01/01/2016. | Pass-Through Loss. .0 ....15,851 0 . 01/25/2037.
52525F  AA 1 |LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047..... .. | 01/01/2016. | MBS Paydown 257,838 257,838 ..219,163 227,762 0 0 07/25/2047.
53580# AA 1 |LINKS GLOBAL HOLDINGS LLC 13.50 7/23/1 .1 01/01/2016. | Paydown ..462,500 ..462,500 ..460,712 231,166 84 0 07/23/2018.
542514 EV 2 [LBMLT 2004-1 M2 MEZ FLT 02/25/2034 .. | 01/01/2016. | MBS Paydown 33,629 | ..........33,629 | ..... 32,957 0 1M 0 1M 0 ..33,629 02/25/2034.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045... .. [01/01/2016. | MBS PaydOown..........c..rvereeimeeiereeieneeienes | eoeeeieeseeeeniennns | e 1,568,945 1,559,555 0 673 0 673 0 1,568,945 01/15/2045.
54910K AA 9 |LSTRZ 2015-7 A SEQ SNR FLT 07/01/20 .. |..]01/01/2016. | MBS Paydown, 81,572 cerrnnn.80,756 0 405 0 405 0. 81,572 07/01/2020.
54910L AA 7 |LSTRZ 2015-8 A1 SEQ SNR FLT 08/01/20 RE............. .. | 01/01/2016. | MBS Paydown 36,991 | ............36,991 | ........... 36,944 | .0 | (V8 [ (1,925) | ..oovvvi 0 | (1,925) | ..oooaevn (O IR 36,991 08/01/2020.
55265K G7 8 |MASTR 2003-7 4A42 INV 9/25/2033 .. [ 01/01/2016. | MBS PaydOowN..........c.oorveereieereeiereiieneiiienes | eoeeeeieseineneiiens | eoeeneees 106,785 ..99,644 | ...........83,523 | (VN [ (CIT0 ) — (U O (4,377) | coovon 0 ....106,785 09/25/2033.
55818H AL 2 |MDPK2012-10A A1B CLO FLT 01/20/2025. .. | 01/01/2016. | MBS Paydown 2,250,000 2,250,000 0 0 0 0 0 .2,250,000 01/20/2025.
576433 GM 2 | MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033. .. | 01/01/2016. | MBS Paydown 247,142 247,142 0 5,258 0 5,258 0 12/25/2033.
576434 UH 5 | MALT 2004-9 A6 NAS STP 08/25/2034.... .. | 01/01/2016. | MBS Paydown ..306,420 ..306,420 ..306,420 0 0 0 0 0 08/25/2034.
58501W BU 4 |STEERZ1A (JCP) 7.54 03/01/2017.... .1 01/01/2016. | Paydown 261,812 261,812 L261722 | .......... 1,546 (908) 0 638 0 [ eirnn261,812 | i [0 | e [ 03/01/2017.
59020U ZE 8 |MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035 .. [01/01/2016. | MBS PaydOowN............oerveerieeeriiirereiiereiienes | eoreeeieeseiseniieens | oveees 1,003,994 | ...... 1,003,994 | ........935911 | o0 | 0| 16,586 | ......cccoo..n. 0 [ e 16,586 | ............. 0 08/25/2035.
61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE... .. | 01/01/2016. | MBS PaydOwN..........cvvervriiirrineiinisiiennnieis [ overneinersnssseennns | corenenees 509,388 | .......... 509,388 0 2,264 0 2,264 0 12/26/2046.
61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE .. | 01/01/2016. | Pass-Through Loss. .0 ....65,946 0 .0 0 12/26/2046.
61744C  ZC 3 |MSAC 2006-NC3 A2C SEQ SSNR FLT 03/25/36. .. | 01/01/2016. | MBS Paydown ..310,266 ..310,266 ..299,698 ..308,553 0 .0 .0 03/25/2036.
61748H QJ 3 |MSM 2005-8SL A2B SEQ SNR FLT 11/25/2035 .. | 01/01/2016. | MBS Paydown 204,696 204,696 ..189,088 ..190,845 0 0 0 11/25/2035.
61749L BM 2 | MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36. .. | 01/01/2016. | Litigation Settlement... 5,048 .0 0 0 0 0 0 06/25/2036.
61749L BM 2 | MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36.......... | .. | 01/01/2016. | Book Value Adjustmen .0 .0 0 0 06/25/2036.
61749L BM 2 | MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36.......... .. [ 01/01/2016. | MBS PaydOown............crveemeeeereiieceiieneiirenes | eoreeeviieseinenieinns | eoenenes 102,387 | .......... 102,387 | ..o T9AT8 | o 47,933 0 06/25/2036.
61751D  AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46, .. [ 01/01/2016. | MBS PaydOowN..........coourvermrrerrrisneisnneiinnes | eeeeriseneinnniinns | cereneens 454,708 | ........ 454,708 ..233,513 0 10/25/2046.
61751M AU 8 | MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047.. .. | 01/01/2016. | MBS Paydown 567,185 567,185 ..508,028 0 07/25/2047.
61755F  AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037. .| 01/01/2016. | MBS Paydown 287,483 287,483 280,122 .0 06/25/2037.
61758M AA 5 | MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE .. | 01/01/2016. | MBS Paydown 579,717 579,717 . 0 04/26/2036.
62405T AA 5 |MHAWK 2013-2A A1 CLO FLT 07/22/2024 .. [ 01/01/2016. | GOLDMAN SACHS..........cccoovemvrarrirenrriicenens 3,920,800 | .......4,000,000 | . 0 0 0 0 0 07/22/2024.
62942Q AR 4 [NRART 2015-T4 AT4 ABS SSNR 3.1956 11/47 .. [ 01/01/2016. | MBS PaydOWN...........coocrieeririieriininriiniinns | ornieseiieninniinsnies | s 4,000,000 | ...... 4,000,000 | ...... 3,999,999 0 4 0 4 0 . 11/15/2047.
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037 . 101/01/2016. | MBS Paydown............rvuireeeereeieneiieneiienes | eoeeeeeseneiseneeenns | veees 1,069,134 | ...... 1,069,134 | ...... 1,000,309 | ...........1,037,280 | ..coocoevvrenncc 0] oo 21,413 0 21,413 0 1,089,134 | o0 |0 | 0 3,598 | 03/25/2037.
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63860L AC 4 |NSTR2007-B 2AV2 SEQ FLT 04/25/2037.................... .. [01/01/2016. | MBS Paydown.............ovveerieieniiimiiianeiines | coenmieisniessniennns | e 4244216 | ...... 4244216 | ...... 3,782,657 ...3,995,448 0. 167,044 0] 167,044 0| 15,236 | 04/25/2037.
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36. .| 01/01/2016. | MBS Paydown 128,828 128,828 ....85,670 70,112 0 899 0 10/25/2036.
643529 AD 2 [NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36 .. | 01/01/2016. | MBS Paydown 51,531 | v 51,531 28,102 0 323 0 10/25/2036.
64352V PN 5 |NCHET 2005-D A2C SEQ FLT 02/25/2036. .. [ 01/01/2016. | MBS PaydOown..........c..oorvereeireeeereiieneiiienes | eoreerienesiesneeinns | s 926,223 926,223 924,110 0 2,112 0 02/25/2036.
65106F AB 8 |NCMT 2007-1 2A1 SEQ FLT 04/25/2037 .. | 01/01/2016. | MBS Paydown ..498,365 13,210 .0 04/25/2037.
651290 AP 3 | NEWFIELD EXPLORATION 5.75 01/30/202 .101/01/2016. | GOLDMAN SACHS.... ..100,750 .274 0 01/30/2022.
651290 AP 3 | NEWFIELD EXPLORATION 5.75 01/30/2022... .|..101/01/2016. | BARCLAYS CAPITAL cieeerr.081,750 cerveennn 1,861 .0 01/30/2022.
65504L AC 1 |NOBLE HLDG INTL 4.90 08/01/2020. .| C|01/01/2016. | Cash Tender.............c.ccouvvvumriniriiinniinniiinns | o | oo 2,559,568 | .......2,479,000 | .....2,304,512 | ..........2,330,703 | .......ccc...... 0. 148,297 | oo 0 08/01/2020.
65535V  MJ 4 | NAA2005-AR3 1A1 SEQ SSNR FLT 07/25/2035. . |..]01/01/2016. | MBS Paydown 4,904 0 (956) 0 (956) 0 07/25/2035.
65535V MJ 4 |NAA2005-AR3 1A1 SEQ SSNR FLT 07/25/2035.......... .. | 01/01/2016. | Pass-Through Loss .0 A 0 0 0 0 0 07/25/2035.
65535V NL 8 |NAA 2005-AR4 5A3 SEQ SSNR FLT 08/25/2035. .. | 01/01/2016. | MBS Paydown 68,940 ....68,940 0 (25,374) 0 (25,374) 0 08/25/2035.
65536H BW 7 |NHELI 2006-FM12A3 SEQ SNR FLT 11/25/35.... .. [01/01/2016. | MBS PaydOowN..........cccorveerieereiiereieereiienes | eoreeviseneiseniinens | v 1,134,044 ,134,044 132,676 | oo 0. (182,884) | ........cc... 0 | . (182,884) | .....cccnnd 0 11/25/2035.
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047.... .. | 01/01/2016. | MBS Paydown 24,800 0 2,203 0 2,203 0 03/25/2047.
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 .. | 01/01/2016. | Pass-Through Loss. 0 0 0 0 0 03/25/2047.
65539C AK 2 |NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE. .. | 01/01/2016. | Pass-Through Loss 0 37 0 37 0 12/26/2036.
67087T DE 8 |OAK 2002-A A3 ABS SEQ 6.03 05/15/24.. .. | 01/01/2016. | MBS Paydown 0 32,104 0 32,104 0 05/15/2024.
67089N AG 7 |OCP 2012-2A A2 CLO FLT 11/22/2023.... .. | 01/01/2016. | MBS Paydown <......4,500,000 0 0 0 0 0 . 11/22/2023.
6708ON  AJ 1 |OCP 2012-2A B CLO FLT 11/22/2023 .. [01/01/2016. | MBS Paydown.............ccovvveriimeiiriisnsiiinns | coneiesnniisnniiinns | e 2,300,000 0 23,932 0 23,932 0 .2,300,000 11/22/2023.
67108E AA 7 | OZLMF 2013-3A A1 CLO FLT 01/22/2025 .| 01/01/2016. | BANC OF AMERICA SECURITIES, <0rrn2,490,750 | .......2,500,000 0 291 0 291 0 2,498,336 01/22/2025.
67108E AE 9 |OZLMF 2013-3A A2B CLO 3.51 01/22/2025. .. | 01/01/2016. | DIStADUION. ....cvovvrveicireriririenieiserssiernnins | e | e 1,400,000 | ....... 1,400,000 R 0 0 0 0 0 .1,400,000 01/22/2025.
674599 BX 2 |OCCIDENTAL PETE 4.125 06/01/2016.... o [ 0170172016, | MALUTIY. ... | e | e 8,500,000 | .......8,500,000 | .......8,439,820 | ........... 8,495,943 | ... 0 | o 4,057 | oo (U 4,057 | .o 0 8,500,000 06/01/2016.
679574 AG 8 |OLD DOMIN ELEC 6.21 B 12/01/2028 .| .. | 01/01/2016. | Sinking Fund Redemption 83,333 83,331 0 0 0 0 0 12/01/2028.
70437Y  AB 7 |PAYLESS INC TL B 1L L+400 03/11/2021.................... < [ 01/01/2016. | PaydOWN. ..o | i | oo 18,185 | ... 18,185 | oiiii8,365 | i) 0 0 9,820 0 9,820 (O I 18,185 03/11/2021.
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020... .. 1 01/01/2016. | CITIGROUP ..996,000 ...9,649 0 09/24/2020.
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020... .. | 01/01/2016. | CITIGROUP ..381,071 . .10,422 .0 09/24/2020.
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020... .1 01/01/2016. | Paydown 38,765 ....11,245 . 0 09/24/2020.
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020 .. | 01/01/2016. | CITIGROUP. ..757,500 ..705,000 | ......625,314 11,429 )| 0 ....216,257 ..216,257 09/24/2020.
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020... .| 01/01/2016. | CITIGROUP 896,250 | ....... 1,500,000 .910,313 | .............212,740 | ... 175,934 .(4,336) )| O [ 541,243 |0 | 355,007 | ....... 355,007 09/24/2020.
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020... .. | 01/01/2016. | CITIGROUP. 943,655 | ....... 1,221,560 599,144 | ) 0| . 62,459 | ......... 17,332 )| - 0 LA407TA | 0 502,881 | ....... 502,881 09/24/2020.
714239 AA 8 | PERMIAN HOLDINGS INC 10.50 01/15/2018 .. | 01/01/2016. | EXChaNGed.........cvvevvvirerrnrieiirisieissieiesinsens | e . .561,010 | ....... 2,000,000 | . ,031,063 305,000 0 0 ... 137,500 | ....... (137,500) | . .0 ...582,500 |...........0 | ... (21,490)| ........ (21,490) 01/15/2018.
73316N  AA 3 |POPLR 2007-A A1 SEQ SNR FLT 06/25/2047. .. [01/01/2016. | MBS Paydown..........c.orvereeiemeeiereiieneeienes | eoeeeeieeneeisnieenns | v 1,375,113 | ... 1,375,113 | ... 1,270,261 21,357,792 | 0| e 17,321 | oo 0 | 17,321 | 0 1,375,113 06/25/2047.
73316P GK 0 | POPLR 2005-5 AF6 NAS 5.331 11/25/35.. .. | 01/01/2016. | MBS Paydown 1,114,555 | .1,114,555 114,517 ,114,555 0 0 0 0 0 11/25/2035.
73316Q AB 4 |POPLR 2006-D A2 SEQ FLT 11/25/2046.. .. [ 01/01/2016. | MBS Paydown.............orvvereiiemiiereieniienes | coenniesniesnniinnns | oo 277,093 | ......... 277,093 260,121 | ..o 270,753 | (VN [ (AT 0 [ (1L17) | e 0 11/25/2046.
74041W 3 |PRETSL 11A A1 CDO SSNR FLT 09/24/2033.. .| 01/01/2016. | MBS Paydown 37,697 ...37,697 ...33,220 0 (682) 0 (682) 0 09/24/2033.
74153Q AH 5 |PRIDE INTL INC 6.875 08/15/2020 . |1 01/01/2016. | CITIGROUP.........c..cevvriviririeciiniienieninniins | cevierissseisnissines | cvviee 1,519,000 ,400,000 ,573,502 0 (28,026) 0 (28,026) 0 08/15/2020.
74332M 3 |PROG 2015-SFR2 A ABS SSNR 2.74 06/32................. .| 01/01/2016. | MBS Paydown 8,066 | .......c...8,066 | ..ooceeen 7,978 | o 0 0 84 0 84 0 06/12/2032.
74332N AA 1 |PROG 2015-SFR3 A ABS SSNR 3.067 32... .. | 01/01/2016. | MBS Paydown 1,534 | i 1,534 | 1834 | 0 0 0 0 0 0 11/12/2032.
744593 AC 8 | STEER-IBM-Z2 6.415 06/01/18 .. | 01/01/2016. | Sinking Fund Redemption..............ccc.ccouvuveries [ wovmnnrinniiinniiinns | e 345,024 338,709 0 3,724 0 3,724 0 06/01/2018.
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046... .| 01/01/2016. | MBS Paydown 909,887 | ..covvierniinne 0| 19,323 | oo (U 19,323 | .o 0 08/25/2046.
74925G  AA 9 |RALI2007-QS11 A1 SEQ SSNR 7. 102537.. .. | 01/01/2016. | Litigation Distribution....... 0 0 0 0 0 0 10/25/2037.
74923G  AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037.. .. | 01/01/2016. | Book Value Adjustment .0 .0 0 0 0 0 0 01/25/2037.
74923G  AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037.. .. | 01/01/2016. | Pass-Through Loss W0 [ 47,420 0 0 0 0 0 01/25/2037.
74923G  AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037.. .1 01/01/2016. | MBS Paydown 383,975 385,476 297,154 | 0] e 12,695 | .o 0 | 12,695 | ........... 0 01/25/2037.
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74923H AQ 4 |RALI2007-QS4 3A6 6 03/25/37.........ccoocvurvvearririnniis .. | 01/01/2016. | Litigation Distribution..............cccccorurvvviriiianns 0 0 0 0 0 0 0 0 20 0 | ...10,803 ...0 | 03/25/2037.
74924N  AB 3 |RASC 2007-KS4 A2 SEQ FLT 05/25/2037 .| 01/01/2016. | MBS Paydown . 94,954 | ..........131,749 ..142,903 0 0 0 0 (O IO 94,301 ...118 | 05/25/2037.
749289 AZ 7 |RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51...... .| 01/01/2016. | MBS Paydown..........cccovrvvermermniernnieeernnnens [ ovnserersnnsrnninns | 02,311,579 | i 2,311,579 | ...... 2,210,447 0 20,450 0 20,450 0 2311579 | o0 |0 |0 [ 111,524 | 02/16/2051.
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039.......... . [01/01/2016. | MBS Paydown.............covveerveereereneereneirenes | eeeeeeiseceieneirnnns | 006,346,696 | ... 6,346,696 | ....... 6,407,187 | ..........6,305,308 | ................. (VI 41,388 | .coocooveeenn. 0 [ o 41,388 | ........... 0 6,346,696 | ...........0 | o0 | o0 | 108,460 | 09/16/2039.
74930A AA 5 |RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49....... .1 01/01/2016. | MBS Paydown 545,449 | ... 1,427,318 | (VN (33,657) | ovvevrenne (U (KR N — 0 1,399,784 |0 |0 | 0 | 22,197 |12/16/2049.
74931T AG 0 |RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE .. | 01/01/2016. | MBS Paydown ..108,270 0 881 0 881 0 116,107 01/26/2036.
74932H AC 4 |RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE .. [ 01/01/2016. | MBS Paydown.............oovveerveeereireneereneinenes | eeveeerineniisnniinnns | weeene.80,081 | 11......580,031 | .........510,428 | ..............532,664 | ................. (VN 7,076 | oo (U 7,076 | .o 0 ...580,031 | ... 07/26/2033.
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37.. .. | 01/01/2016. | Book Value Adjustment.............cccccccouvvinriinnns 0 0 0 0 0 .(7,846) | ... 02/25/2037.
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37.. .| 01/01/2016. | MBS Paydown 0 22,815 0 [ 22,815 | . 0 68,365 02/25/2037.
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37........... .1 01/01/2016. | Pass-Through LOSS..........cc.uervenmrvemereinnneirnns | wvneerinenirnennirnens | covsrvinnnrinenn0 [ i 20,715 | 159 | 0 | e 0 02/25/2037.
74982G AC 5 |RACEP 2012-7A A CLO FLT 11/08/2024.. .. | 01/01/2016. | MBS Paydown 0 11/08/2024.
75115A  AA 9 | RALI 2006-QS8 A1 SEQ 6.00 08/25/36.... .. | 01/01/2016. | Litigation Distribution...............ccccceerervereriieanns 0 08/25/2036.
751158  AC 3 | RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36.... .. | 01/01/2016. | Book Value Adjustment.............ccccc.ccourrrnniinnne 0 07/25/2036.
751158 AC 3 | RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36 .| 01/01/2016. | MBS Paydown 0 07/25/2036.
75115B  AC 3 | RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36.... .| 01/01/2016. | Pass-Through LOSS..........cccvevvrvreerernerenernenens [ ovrvererneeninninns | evveineieniinens0 | 198,408 | i, 287 | 0 [, 0 07/25/2036.
75156V AD 7 | RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036.. .. | 01/01/2016. | Book Value Adjustment..............cccccoouvrrureens N 0 05/25/2036.
75156V AD 7 | RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036.. .. [01/01/2016. | MBS PaydOowN..........ooourveereerreiireieereiienes | eeeeeieneinensinens | e 3,072,353 | ......3,072,353 | ......2,368,877 | ...cocommrrimmrrinac0 | o 0 05/25/2036.
75156V AD 7 | RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036.. .. | 01/01/2016. | Pass-Through Loss .0 0 0 0 05/25/2036.
75281A AN 9 | RANGE RESOURCES 5.00 08/15/2022 ..101/01/2016. | GOLDMAN SACHS.... 2,012,938 | ......2,150,000 | ......1,738,750 | ..........1,607,125 | ..... 134,899 20,227 | o0 | 155,127 08/15/2022.
755920 AF 2 |[ROCS-NSC-1998-1 6.375 05/15/2017 .. | 01/01/2016. | Paydown 459,310 0 2,454 0 2,454 05/15/2017.
75970J AD 8 |RAMC 2007-1 AF1 SEQ 5.742 4/25/37. .. | 01/01/2016. | MBS Paydown 29,208 | ...........29,208 | ..........29,208 | .....cc.0.c... 15,696 | ..o 0]..(1,188,324) | ............... 0 |...(1,188,324) 04/25/2037.
759950 FX 1 [RAMC 2005-4 A3 SEQ STP 2/25/36, .. [ 01/01/2016. | MBS PaydOowN..........c.oorviereeeriioreieeneiienes | eoneeeiseseineniinens | eeoeneees 120,429 0 (62) 0 (62) 02/25/2036.
760985 GQ 8 | RAMP 2002-RS1 Al5 NAS 5.91* 01/25/32.............c... . [01/01/2016. | MBS Paydown.............ourvvriireiieniiinniiienns | conneiesssiisnniinnns | o 124,584 0 0 0 0 01/25/2032.
760985 RN 3 | RAMP 2003-RZ1 Al5 SEQ SNR 5.52 01/25/33. .. | 01/01/2016. | MBS Paydown .832,838 | ..........832,838 | .........863,029 | ..............847,997 | ....cccoeooenn. (U 1,120 | v (U 1,120 01/25/2033.
760985 XK 2 | RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33 .. | 01/01/2016. | MBS Paydown ..196,542 0 (588) 0 (588) 07/25/2033.
76110V QL 5 |RFMS22004-HS2 Al6 NAS 5.17 6/25/34.. .. | 01/01/2016. | MBS Paydown 20,851 0 175 0 175 06/25/2034.
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.. .. | 01/01/2016. | Pass-Through Loss .0 0 0 0 0 11/25/2031.
76110W  XQ 4 |RASC 2004-KS4 Al4 SEQ 4.26 11/25/31.. .| 01/01/2016. | MBS Paydown 386,652 386,652 | ..........385426 | .............339,102 | ................ 0| 47,138 | oo 0 [ 47,138 11/25/2031.
761118  BU 1 | RALI 2005-QA8 NB2 SEQ SNR FLT 07/25/2035.. .. | 01/01/2016. | Book Value Adjustment...............cccccoeevvrereens .0 .0 0 0 0 0 07/25/2035.
761118  BU 1 |RALI 2005-QA8 NB2 SEQ SNR FLT 07/25/2035.. .. | 01/01/2016. | MBS Paydown 553,795 553,795 0 8,010 0 8,010 07/25/2035.
761118  BU 1 | RALI 2005-QA8 NB2 SEQ SNR FLT 07/25/2035.. .. | 01/01/2016. | Pass-Through Loss 0| 39,560 0 0 0 0 07/25/2035.
761118 DV 7 |RALI 2005-QS12 A8 PAC SSNR FLT 8/25/2035.. .. | 01/01/2016. | MBS Paydown 281,875 281,875 0 .0 08/25/2035.
761118 DV 7 |RALI 2005-QS12 A8 PAC SSNR FLT 8/25/2035.. .. | 01/01/2016. | Pass-Through Loss .0 0 0 08/25/2035.
761118  KH 0 | RALI 2005-QS15 2A SEQ 6.0 10/25/35. .. | 01/01/2016. | Book Value Adjustment...............cccccoeevrrereees .0 N 0 0 0 0 10/25/2035.
761118  KH 0 [RALI2005-QS15 2A SEQ 6.0 10/25/35. .. | 01/01/2016. | MBS Paydown 51,444 | ............ 51,444 | . 47,265 | .o 39,280 | o (N [ 1,334 | 0 [ 1,334 10/25/2035.
761118  KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35............cooocvevene. .| 01/01/2016. | Pass-Through Loss 20| 11,332 | 10,411 0 0 0 0 10/25/2035.
761118  UQ 9 [RALI2006-QS2 1A9 SEQ 5.50 2/25/36. .. [ 01/01/2016. | MBS PaydOowN..........veourrermrerneiinneiseneesnnes | eerenriseesssssiinnns | ceeveeeeens 79,452 ....79,403 0 331 0 331 02/25/2036.
761118 UQ 9 | RALI 2006-QS2 1A9 SEQ 5.50 2/25/36. .. | 01/01/2016. | Pass-Through Loss L0 [ 28,733 | 28715 | 0 0 0 0 0 0 .0 02/25/2036.
76111X TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035 .| 01/01/2016. | MBS Paydown 96,997 | ...........96,997 | ..........93,602 | ...occooeoonnnn 94,065 | ...ooovvver 0| e 1,330 | oo 0 | 1,330 | e 0 ..96,997 03/25/2035.
76112B  2C 3 | RAMP 2006-RS2 A2 SEQ FLT 03/25/2036 .. | 01/01/2016. | MBS Paydown 76,782 77,539 0 (757) 0 0 ..76,782 03/25/2036.
76112B  HY 9 |RAMP 2005-RS1 Al6 NAS 4.713 1/25/35. .| 01/01/2016. | MBS Paydown .228,479 228,037 0 406 0 0 01/25/2035.
76112B  NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035 .. | 01/01/2016. | MBS Paydown 399,327 ..0 .0 05/18/2035.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023 .1 01/01/2016. | RBC CAPITAL MARKETS...... 69,600 .0 .0 05/15/2023.




6L°vi3a

Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Total Foreign Interest /
r Unrealized Current | Other-Than- Foreign Exchange Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted Gain Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. | Change in| Carrying Value at| (Loss) on| Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) | B/A.C.V. | Disposal Date | Disposal | on Disposal | Disposal | During Year Date
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023... .. | 01/01/2016. | MORGAN STANLEY 84,000 ...82,250 ..71,500 ...12,913 ..84,413 L(413) ] 5,906 | 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023... .. [ 01/01/2016. | WILLIAM BLAIR & COMPANY..........cooomrvemenns [ o | e 168,000 0 25,826 ..(826)] ....... 11,811 | 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023... .. 1 01/01/2016. | MORGAN STANLEY. 252,000 ....38,800 (1,300) | ....... 17,717 | 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023... .1 01/01/2016. | WILLIAM BLAIR & COMPANY....... 84,000 0] 12,933 ..(433)] ........ 5,906 | 05/15/2023.
76117TW AB 5 |RESOLUTE FOREST 5.875 05/15/2023 .. 101/01/2016. | MORGAN STANLEY........coovvvemmrrirmmrrimnnrinennins | reerrinensirssniinnns | e 108,438 | 101125,000 | ... 102,813 | oo 89,375 | 114,027 | 2,153 | 0 [ 16,179 ..2,883 05/15/2023.
78249L AB 6 |RUSSELL INVEST TL B 1L L+575 04/14/2023. .1 01/01/2016. | Paydown 10,000 0 600 0 600 04/14/2023.
78442F EM 6 |SLM CORP 6 01/25/17 MTN .. [ 01/01/2016. | Make Whole Cal............c..oureuereeereriiieciirecens | e ,051,440 | .......4,000,000 | .......3,949,180 | ..........3,987,311 | ..o 0| 12,689 | ..o 0 | 12,689 01/25/2017.
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042. .. | 01/01/2016. | MBS Paydown ..814,884 ..814,884 0 0 0 0 07/15/2042.
78445M AB 6 | SLMA 2010-A 2A ABS FLT 5/16/44 .1 01/01/2016. | MBS Paydown «r1,130,074 | .......1,130,074 | . ,130,074 0 0 0 0 05/16/2044.
78446D AB 5 |SLMA 2011-A A2 ABS 4.37 4/17/2028..........ocovvvverrerrn | . 01/01/2016. | MBS PaydOWN............ccoovrverrrernrriinnriinneinns | eevirmnerinnneinnnnnns | eereeenn 190,934 | s 190,934 | .......... 190,932 | oo 190,934 0 0 0 0 | [ 190,934 | 0 [0 [ e 04/17/2028.
78454L  AD 2 |SMENERGY CO 6.50 11/15/2021.... .. | 01/01/2016. | BARCLAYS CAPITAL 898 0 83,875 11/15/2021.
78454L  AD 2 |SMENERGY CO 6.50 11/15/2021.... .. [ 01/01/2016. | GOLDMAN SACHS.........ccovurriieriiirnriiirinniins | e . 228 0 20,972 11/15/2021.
78454L  AD 2 | SM ENERGY CO 6.50 11/15/2021 ..101/01/2016. | BARCLAYS CAPITAL ..500,000 LAT8,750 | ...........377,500 | ..... 103,721 | ....ccc.... 1,145 | LV 104,866 11/15/2021.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025. .| 01/01/2016. | MBS Paydown ..490,455 ..490,401 08/25/2025.
78471F  AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25 .. | 01/01/2016. | MBS Paydown 12/26/2025.
78573A AB 6 | SABMILLER HOLDINGS 2.45 01/15/2017..... .. [ 01/01/2016. | Make Whole Call............c..coovvweereeerreiereirenens [ e 01/15/2017.
80875A AJ 0| SCIENTIFIC GAMES TL B1 LIB+500 10/18/20. .. | 01/01/2016. | Paydown 4,114 10/18/2020.
80875A AJ 0 |SCIENTIFIC GAMES TL B1 LIB+500 10/18/20. .. | 01/01/2016. | BANC OF AMERICA SECURITIES, 592,037 589,825 ..583,945 ..542,270 10/18/2020.
81378E AA 1 |SABR 2007-BR4 A2A SEQ FLT 05/25/2037. .| 01/01/2016. | MBS Paydown ..101,733 ..100,710 05/25/2037.
81441N  AC 0 | SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036.. .. | 01/01/2016. | MBS Paydown 2,951,633 10/25/2036.
81788Y AA 1|767-3-25285 & 25392 TRUST 5.25 10/05/22 .1 01/01/2016. | Paydown ....195,039 10/05/2022.
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029 .| 01/01/2016. | MBS Paydown ..142,407 e 142,427 08/20/2029.
82838U AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025.............cccoevvrcen. . [01/01/2016. | MBS Paydown.............coovvvimviinmriinniiisnniiinns | wovsnniiisnniiisnniinnns | oo 467,043 | ... 467,043 | .........466,802 | .............. 466,879 3,783 3,783 (U I 467,043 03/17/2025.
83404@ AA 4 |SOFTWARE PARADIGMS INTL EURO+800 5/22/20.... | .. | 01/01/2016. | PAYAOWN...........covvemcrereciirnniiieniiieneieneiiens | eoreenisneiisesiienns | e 2,195,593 | ....... 2,152,542 | ....... 2,126,780 | ........... 2,124,187 0 28,356 0 28,356 (U I 2,152,542 05/22/2020.
83404@ AB 2 | SOFTWARE PARADIGMS DD LR+800 8/10/2020 <. [ 01/01/2016. | PAYAOWN.........ooouivirrrirrieeeiesiesseiseseisens | eoeneieseiseneiens | ceoeeeens 739,741 ..725,236 .721,610 121,714 0 3,522 [V 3,522 | .o (I I 725,236 08/10/2020.
83611M HM 3 | SVHE 2005-B M2 MEZ STP 5/25/2035 .. | 01/01/2016. | Pass-Through Loss. 0 [ 52,779  .......28,831 0 0 0 0 .0 05/25/2035.
83611M HM 3 | SVHE 2005-B M2 MEZ STP 5/25/2035.............coocvverneee .. [ 01/01/2016. | MBS PaydOowN..........c.corveerieereiiereieeneiienes | eoreeeeieseineniinens | eeoeneees 359,582 | .......... 359,582 | .......... 196,422 | oo 90,876 | iiiieen0 | 18775 | 0 ]l M8775 | 0 [ 359,582 05/25/2035.
850228 AC 1 |SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23.. .. [01/01/2016. | MBS Paydown.............ccovvvmiiemeisniisneiiinns | conniesnniesnnieinns | s 1,718,728 | ....... 1,718,728 | ...... 1,726,247 0 1,718,728 05/25/2023.
850228 AD 9 |SCFT 2014-AA B ABS MEZ 4.61 10/25/2027 .. [01/01/2016. | MBS PaydOown..........c...rveerieiereeiereiieneiienes | eoeeeeiseeeeiseneienns | e 2,500,000 | ....... 2,500,000 | ....... 2,540,625 . . 0 .2,500,000 10/25/2027.
85172E  AA 0 |SLFT 2013-BA A ABS 3.92 01/16/23 .. [ 01/01/2016. | MBS PaydOwN...........ccooriieiiiiiniirinrieiines | o | s 1,000,000 | .......1,000,000 ..998,459 ..999,548 0 452 0 452 0 .1,000,000 01/16/2023.
860630 30 0 |STIFEL FINANCIAL 5.375 12/31/2022.. .. | 01/01/2016. | Call ,500,000 0 ,500,000 ,499,757 0 243 0 243 0 12/31/2022.
86202 AA 3 |STONEHENGE CAP NC 2015-B-18.00 10/15/19 <. [ 01/01/2016. | PAYAOWN. ... | eoreneiseseiseniinens | eeoereees 241,611 241,611 ..241,619 0 2 0 () 0 10/15/2019.
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046 .. | 01/01/2016. | MBS Paydown 5,773 0 0 0 0 0 0 10/20/2046.
863579 C3 0 | SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035. .. | 01/01/2016. | Book Value Adjustment..............cccccoeuer.e. .0 0 0 0 0 0 0 11/25/2035.
863579 C3 0 | SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035. .. [ 01/01/2016. | MBS PaydOowN.........cveourvermrrerneereresnnisnens | eoeerssensssessinens | weveneees 352,011 0 0 2,053 0 2,053 0 11/25/2035.
863579 C3 0 | SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035. .. | 01/01/2016. | Pass-Through Loss .0 0 0 0 0 0 0 11/25/2035.
863579 UL 0 | SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35 .. [ 01/01/2016. | MBS PaydOwN...........cccvvveiieriniiienieninniinns | ceveiensissisesiinnis | e 583,649 0 0 2,632 0 2,632 0 07/25/2035.
863579 UL 0 | SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35. .. | 01/01/2016. | Pass-Through Loss .0 0 0 0 0 0 0 07/25/2035.
863579 UU 0 | SARM 2005-15 4A1 PT SSNR FLT 07/25/2035............. | .. | 01/01/2016. | Book Value Adjustment...........ccccc.coovuvennce .0 .0 0 0 0 0 0 0 07/25/2035.
863579 UU 0 | SARM 2005-15 4A1 PT SSNR FLT 07/25/2035............. .. [ 01/01/2016. | MBS Paydown..........c..coovvvumiiriiiniiieniiiinns | e | coiniees 347,488 | .......... 347,488 | ........301,630 | .o (V[ 0] e 10,968 | ......ccc...... 0 | 10,968 | ........... 0 07/25/2035.
863579 UU 0 | SARM 2005-15 4A1 PT SSNR FLT 07/25/2035.... .. | 01/01/2016. | Pass-Through Loss. 0| 27,940 0 0 0 0 0 07/25/2035.
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35 .1 01/01/2016. | MBS Paydown 208,150 208,150 ..138,653 0 32,944 0 32,944 0 08/25/2035.
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863579 XR 4 | SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35... .| 01/01/2016. | MBS Paydown coenenn 184,035 184,035 | ..........142,167 0 23,727 0 23,727 .0 09/25/2035.
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035.... .. | 01/01/2016. | Book Value Adjustment...............cccc.oeevvveruees .0 0| 0 0 0 0 0 .0 10/25/2035.
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035.... .. [ 01/01/2016. | MBS PaydOowN.........vevmuvermrrermnrerneinsresnees | eereerssensssnsnsinens | seveneees 305,603 | .......... 305,603 .0 10/25/2035.
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035.... .. | 01/01/2016. | Pass-Through Loss .0 .0 10/25/2035.
863587 AE 1 |SAIL 2006-3 A5 SEQ FLT 06/25/2036 .. [ 01/01/2016. | MBS PaydOwN...........ccoviiiiieiiniienierinnienis | eveiensissisesiinnis | e 860,800 .0 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31.... .. | 01/01/2016. | MBS Paydown 65,692 .0 08/25/2031.
86359A MG 5 |SASC 2003-AL1 APO 4/25/31 .| 01/01/2016. | MBS Paydown 95,120 .0 04/25/2031.
86359A WT 6 | SASC 2003-AL2 APO 0.00 01/25/2031.. .. | 01/01/2016. | MBS Paydown 229235 | .........229,235 | ......... 178,230 | oo 197,251 | 0 21,412 0 21,412 .0 01/25/2031.
86359B RK 9 | SASC 2004-9XS 1A4D SEQ 5.41 5/25/34 .. [01/01/2016. | MBS Paydown.............oovveermeeereereneireneirenes | eoerneieenniesneiinns | eeeennn396,026 | .........396,026 | .........397,140 | ....cccco...e. 396,026 0 0 0 0 .0 05/25/2034.
863619 AB 8 | SASC 2007-OSI A2 SEQ FLT 06/25/2037. .. | 01/01/2016. | MBS Paydown 322,351 0 271 0 .0 06/25/2037.
87155M 9 | SYMP 2007-5A A1 CLO FLT 01/15/2024... .. | 01/01/2016. | MBS Paydown 93,075 0 8,545 0 .0 01/15/2024.
87155M 9 | SYMP 2007-5A A1 CLO FLT 01/15/202: .101/01/2016. | MIZUHO SEC USA 0 8,843 0 0 (56,350) | . 01/15/2024.
87157V 7 | SYMP 2013-11A A CLO FLT 01/17/2025... .1 01/01/2016. | BANC OF AMERICA SECURITIES........cccovvvver [ wormvmrernnneimnnrinnns | e 2,972,100 0 0 0 .0 (27,900) 01/17/2025.
87244D 2 |WINDR 2013-1A A1 CLO FLT 04/20/2025. .. | 01/01/2016. | BANC OF AMERICA SECURITIES.........cccocimeer | ovrrrrermerieeenceins | e 2,474,250 | .......2,500,000 | .......2,487,750 | ........... 2,493,717 0 754 0 (20,220) 04/20/2025.
87265V AB 4 | T-MOBILE USA INC TL B 1L 11/03/2022 .. | 01/01/2016. | Paydown 24,000 23,921 0 79 0 11/03/2022.
87342R  AA 2 |BELL 2016-1A A2l ABS SNR 3.832 05/25/46.... .. | 01/01/2016. | MBS Paydown 1,250 0 0 0 0 05/25/2046.
87342R  AB 0 |BELL 2016-1A A2ll ABS SNR 4.377 05/25/46... .. | 01/01/2016. | MBS Paydown 1,250 . 0 0 0 0 05/25/2046.
87342R  AC 8 |BELL 2016-1A A23 ABS SNR 4.97 05/25/2046.. .. | 01/01/2016. | MBS Paydown 5,500 | .o 5,500 | i 5,500 | i 0 0 0 0 0 05/25/2046.
87407P AA 8 |TAL2013-1A A ABS SNR 2.83 02/22/2038 .. [ 01/01/2016. | MBS PaydOowN..........c.oorveereeeereeiereiieneiirenes | eoreeeeiieseineniienns | eevenenes 390,000 | ..........390,000 | ..........389,677 | ........ 389,756 0 34 0 34 02/22/2038.
87407P AE 0 | TAL 2013-2A A ABS 3.55 11/20/2038 .. | 01/01/2016. | MBS PaydOwn..........ccervrieirrineiininsiennnieens [ overnniersnsnneennns | coresenees 125,000 | ..........125,000 | ......... 123,480 | ...ccevirvirrirnnnnns 0 0 78 0 78 11/20/2038.
87407P AR 1 |TAL2014-3A A ABS SNR 3.27 11/21/2039... .. | 01/01/2016. | MBS Paydown 300,000 300,000 299,908 0 10 0 10 11/21/2039.
87612B  AH 5 |TARGA RES PARTNERS 6.875 02/01/2021. .. [ 01/01/2016. | Cash TENET...........covrverrirreiineriseriineeeins | eoeeeeiseneineniinens | ceeneees 778,875 | ... 750,000 | ..........661,875 | ............. 662,432 | ...coooonne 0| 87,568 | ..o [V 87,568 02/01/2021.
878742 AX 3 | TECK RESOURCES 2.50 02/01/2018 .. [01/01/2016. | Cash Tender............ccccovuruimmmiinnmiiinniiisniins [ e | e 1,012,500 | ....... 1,000,000 | ..........795,000 | .............743,672 | ....... 58,459 | ...... 197,869 0 | . 256,328 02/01/2018.
878742 AY 1 |TECKRESOURCES LTD 3.75 02/01/2023... .. [ 01/01/2016. | GOLDMAN SACHS..........coooerviemirrnrniirernins [ eoereeiieniseniiiens | coveneees 132,625 | .......... 150,000 | ..........132,503 | ..............67,875 | ....... 66,335 | ..cooveenee 1,371 0 [ 67,706 02/01/2023.
878742 AY 1 |TECKRESOURCES LTD 3.75 02/01/2023... .. 1 01/01/2016. | MORGAN STANLEY. 230,000 250,000 | ..........220,838 | ........... 113,125 | ..... 110,558 | ........... 2,347 ([ 112,905 02/01/2023.
878744 AA 9 | TECK RESOURCES 3.00 03/01/2019 .. | 01/01/2016. | Cash Tender. 291,295 298,000 03/01/2019.
878744 AA 9 | TECK RESOURCES 3.00 03/01/2019 .. [ 01/01/2016. | GOLDMAN SACHS.........cccoomerrirarrinrriicnnens 200,990 202,000 03/01/2019.
881561 GQ 1 | TMTS 2004-15AL A1 SEQ SNR 5.6654 07/34... . [01/01/2016. | MBS Paydown..........c..oovvvreiniieniisniiienes | e | coeenenes 542,445 | ......... 542,445 07/25/2034.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.......... | .. | 01/01/2016. | MBS Paydown .321,077 01/25/2038.
88314R  AA 4 |TMCL 2013-1A A ABS SEQ 3.9 09/20/2038.. C| 01/01/2016. | MBS Paydown 437,500 09/20/2038.
88314R AC 0 | TMCL 2014-1A A ABS SNR 3.27 10/20/2039.... .| C|01/01/2016. | MBS Paydown coeeen 488,667 | . 488,667 10/20/2039.
89289U AA 6 | TRAL 2013-1A A CLO FLT 04/20/2025.. ..101/01/2016. | BANC OF AMERICA SECURITIES..........coouvvee [ wormmrrirmnnrirnnniiiinns | e 2,967,300 | ....... 3,000,000 04/20/2025.
893830 AY 5 | TRANSOCEAN INC 6.50 11/15/2020.... .| C[01/01/2016. | BANC OF AMERICA SECURITIES.........ccoovvves [ wormmmrrmmnriinnririnns | v 1,270,500 | ....... 1,400,000 11/15/2020.
893830 BA 6 | TRANSOCEAN INC 5.05 12/15/2016... | C[01/01/2016. | MALUTIY.........ooooevereiiceiireeieeeeieeeeieeneienees | e | e 3,300,000 | ........ 3,300,000 12/15/2016.
89656F AA 4 |TRL 2012-1A A1 ABS 2.266 01/15/43.... .. | 01/01/2016. | MBS Paydown 267,994 267,994 01/15/2043.
902757 AA 1 |UIRC-GSA Il LLC 2.655 04/05/2018 .. | 01/01/2016. | Sinking Fund Redemption RSSO IVPTORRRRRUN IOV 770,000 04/05/2018.
90343K AN 2 |US SILICA CO TL B LIBOR+300 7/22/2020.. <oee || 01/01/2016. | Paydown 4,569 103 26 0 129 0. ...4,569 07/23/2020.
90343K AN 2 |US SILICA CO TL B LIBOR+300 7/22/2020.................. .| 01/01/2016. | BNP PARIBAS 585,657 | ..........589,340 | ..........551,052 | .....ccc.o.... 542,930 | ........ 13,331 | 6,592 | ..o 0 [ 19,923 | ..o (U I 562,622 07/23/2020.
90350J AA 3 |USROF 2015-1IV A PT SNR 3.7211 02/27/35 .. | 01/01/2016. | WELLS FARGO BROKERAGE SERVICES..... L0 [0 | 0 | 0 0 0 0 0 0 02/27/2035.
909319  AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025 .. | 01/01/2016. | Sinking Fund Redemption 49,831 0 0 0 0 0 08/15/2025.
91827A  AJ 6 |VOLT 2015-NPL4 A1 SEQ SNR 3.50 02/25/55.. ... | .| 01/01/2016. | BANC OF AMERICA SECURITIES L0 [0 0 | 0 0 0 0 0 0 0. 0. 02/25/2055.
918866 A@ 3 |VALASSIS COMM T/L B L+175 3-02-14........cocvvvvrrnec. ..101/01/2016. | J. P. MORGAN SECURITIES.........cccoervrrrrrnns L0 ] 0| 170,153 | e 0 0 0 0 0 0 0 {1 R 0 | oo 0 [ 0 |03/02/2014.
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923288 AC 1 |VENTR 2005-1A B CLO MEZ FLT 11/22/2018..... .. | 05/22/2016. | MBS Paydown 960,272 0 0 0 0 0. ...960,272 11/22/2018.
923288 AD 9 |VENTR 2005-1A C CLO MEZ SSNR FLT 11/18... . [ 05/22/2016. | MBS PaydOowN.............corveerieereiieneiieneiienes | eereeeiseneiseneinnns | e 2,000,000 0 0 0 0 0 11/22/2018.
92535V AA 0 | VBTOW 2016-2A A ABS SNR 5.193 10/15/2046.. .. | 12/115/2016. | MBS Paydown 1,875 0 0 0 0 0 10/15/2046.
928670 AF 5 | VOLKSWAGEN INTFN 2.875 04/01/2016. . [ C| 0470172016, | MALUIIY.........ooveveevererirreeieceieeiieeiieneiiens [ e | cevin 9,000,000 0 3,457 0 04/01/2016.
92922F 3N 6 | WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35 .. [ 12/25/2016. | MBS Paydown 2372703 | ....372,703 | 351,972 | 0 | e (VN [ (1,162) | oo 0 10/25/2035.
92925C CC 4 | WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46 .. | 12/25/2016. | MBS Paydown 117,351 0 6,827 0 01/25/2046.
92935V AE 8 |WFRBS 2011-C3 A3 SEQ 3.998 03/15/44 .. [ 12/15/2016. | MBS Paydown ceerern872,189 | 672,189 | ... BTT,643 | ... 875,419 | L (VI [ (2,706) 0 03/15/2044.
92990G AG 8 | WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37. .. | 09/30/2016. | Book Value Adjustment.............cccccccouvvinriinnns .0 0 0 0 ..(10,895) | ... 05/25/2037.
92990G AG 8 | WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.......... | .. | 12/25/2016. | MBS Paydown............ccocverrieereeinmeireneireneies | cevevineeeiseniiinneees | cveeeienns 576,568 e 829744 | 0 | 0| 19,292 | cooovoene 0 cereennnnD76,568 05/25/2037.
92990G AG 8 | WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.......... .. [ 12/25/2016. | Pass-Through Loss W0 [ 10,710 | 12,720 0 0 0 0 (O I 10,895 05/25/2037.
933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36....... .. [ 12/25/2016. | MBS Paydown.............covvurieeneiineiseniiines | coeneeiinniisnniinnns | oo 215,134 ..193,325 0 (746) 0 11/25/2036.
933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36....... .. | 12/25/2016. | Pass-Through Loss .0 0 0 0 11/25/2036.
93364F AC 5 |WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37. .. | 03/31/2016. | Book Value Adjustment.............cccccccourvrnniinns .0 0 0 0 07/25/2037.
93364F AC 5 |WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37. .. | 12/25/2016. | MBS Paydown coeeee 457,970 0. .0 07/25/2037.
93364F AC 5 |WAMU 2007-HY7 2A1 SEQ SSNR FLT 07/25/37. .. | 12/125/2016. | Pass-Through Loss .0 0 0 ..2,657 07/25/2037.
93934N AR 6 | WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. .. | 12/25/2016. | MBS Paydown 60,041 | ...........60,041 | ... 48118 | ....27441 | L 0| 1,455 | 0 60,041 07/25/2036.
93934N AR 6 | WMALT 2006-5 2CB2 SEQ FLT 07/25/2036. .. | 12/25/2016. | Pass-Through Loss 20| e 0 0 0 0 0 .0 07/25/2036.
94983G  AA 6 | WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36.. .. [ 12/25/2016. | MBS Paydown 298,107 298,107 243878 | .coove 0| 21,026 0 21,026 (O IR 298,107 03/25/2036.
94983G  AA 6 | WFMBS 2006-AR3 A1 SEQ SSNR CSTR 03/36.. .. | 12/25/2016. | Pass-Through Loss .0 . ..2,056 0 0 0 0 0 0 .0 03/25/2036.
95810D AF 8 | WESTERN DIGITAL TL B 1L L+375 04/29/2023.. .. | 12/30/2016. | Paydown 9,000 | . ..9,000 0 0 0 0 0 0 04/29/2023.
960320 AA 1 |WESTR 2012-3A A ABS 2.50 03/20/25 .. | 04/20/2016. | MBS PaydOown..........c..orvereeereeieneieneiienes | eoeeeeeneeseneinnns | cooenenes 345,979 | ......... 345,979 " ..345,979 0 0 0 0 0 03/20/2025.
960338 AA 2 |WESTR 2015-1A A ABS SNR 2.75 05/20/2027 <[] 12/20/2016. | MBS PaydOWN..........cocveoureerrriireiieneiieneiins | eevieneineniieniins | cevens 1,310,316 | ...... 1,310,316 | .......1,309,870 | . ,298,568 0 182 0 182 0 05/20/2027.
96033L AA 0 |WESTR 2015-2A A ABS SEQ SSNR 3.207/28............. .. [ 12/20/2016. | MBS Paydown 2,595,576 2,595,576 | ....... 2,592,129 | ........... 2,592,084 0 489 0 489 0 07/20/2028.
97358F AB 6 | WINDSOR FINANCING TL B L+500 12/5/2017. o [ 12130/2016. | PAYAOWN..........ooovviceicieneiereieneieneiiens | e | oo 77,575 ..T76,798 | ... 76,800 441 335 0 776 12/05/2017.
98419M  AA 8 | XYLEM INC 3.55 09/20/2016 .| 04/11/2016. | Make Whole Call...........ccovvvrvrrinrrrrinrrniirerins 2,022,233 ,996,180 | ...coecee 1,999,409 0 592 0 592 09/20/2016.
C9413P AP 8 | VALEANT PHARMA TL BE1 1L 08/05/2020 . |A] 04/11/2016. | Consent Fee. 5,934 . 0 0 0 0 08/05/2020.
C9413P AP 8 | VALEANT PHARMA TL BE1 1L 08/05/2020. A| 08/23/2016. | Consent Fee. 2,909 .0 0 0 0 0 08/05/2020.
C9413P AP 8 | VALEANT PHARMA TL BE1 1L 08/05/2020 A 12/30/2016. | PAYAOWN........cvveeiiriireiecisesisnisniiis [ e | cevviiinens 47,491 | ... 47,491 0 3,483 0 08/05/2020.
G0014F AB 9 |AABS 2013-1 A ABS SNR 4.875 01/15/2038.... D| 12/15/2016. | MBS Paydown 204,067 204,067 . 0 339 0 01/15/2038.
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039.. . | 12/15/2016. | MBS Paydown.........c..ccrvermrieineinieinniieiennees | eovernsisserennsinnens | cernnies 187,500 | ...couce 187,500 ..187,500 0 0 0 12/15/2039.
G3163H AC 6 |C&J ENERGY TL B1 LIBOR + 550 03/19/2020.... .. | 03/31/2016. | Paydown ...13,125 ...13,125 ...11,353 3,578 0 . 03/19/2020.
G3163H AC 6 |C&J ENERGY TL B1 LIBOR + 550 03/19/2020 .. | 06/20/2016. | BANC OF AMERICA SECURITIES. 847,159 | ......1,193,182 | .......1,052,124 342,528 0 . . 0 |.....1,071,702 ....(224,543) (224,543) | .......12,229 | 03/19/2020.
G3163H AC 6 |C&J ENERGY TL B1 LIBOR + 550 03/19/2020.... .| 06/23/2016. | BANC OF AMERICA SECURITIES..........cccoooo. [ wvmmmvvmnniiinriinnns | 20001,002,273 | 1431818 | ... 1,231,364 RSSO 1,259,944 ....(257,671) | ... (257,671)] ....... 15,761 | 03/19/2020.
G3163H AC 6 |C&J ENERGY TL B1 LIBOR + 550 03/19/2020.... .. | 08/31/2016. | Private Placement 2,572,500 2,212,350 | ...........1,564,080 | ......690,280 | ........10,103 |..... 514,399 1,749,300 | .0 | 180,075 | ....... 180,075 | ....... 29,940 |03/19/2020.
G3600K AB 2 | FLOATEL INTL TL B LIBOR+500 06/13/2020 D | 12/30/2016. | Paydown . ...16,625 | . ...16,625 | . ....12,938 . 16,625 | ..oooeeinl0 [0 [0 [ 631 | 06/13/2020.
Q3930A AC 2 |FMG TL LIBOR + 275 6/30/2019.......ccccvveiiniiarines D | 12/23/2016. | Paydown 2,634,695 2,634,695 | ... 2,351,550 | .........1,946,644 | ... 446,616 | ....... 238,032 | ..o 0]....684648 | ......0 | ... 2,634,695 | ... 0 | (O P 0 ... 81,461 | 06/30/2019.
3899999. Total - Bonds - Industrial and Miscellaneous... . ...410,768,732 |...423,133,529 |....409,048,416 | ....... 371,767,045 |....6,168,861 |..... 2,395,402 |..3,985,070 |.....4,579,193 |[..........0 | ... 408,073,814 .2,694918 |..... 2,694,918 | 11,117,494 XXX
8399997. Total - Bonds - Part 4 ....697,472,987 |....710,325,367 |....707,833,974 | ....... 655,833,831 |...6,168,861 |..... 1,612,897 |..3,985,070 | ....3,796,688 | ..........0 | ... 694,460,757 | ... ..3,012,230 |..... 3,012,230 | 20,251,521 XXX
8399998. Total - Bonds - Summary Iltem from Part 5...... . e | e 20,519,799 | ..... 20,495,873 | ... 19,888,922 | ....ooovviiiiiin, 0 | oo 0 [ 333,399 | oo 0].....333399 | .0 | o, 20,222,321 |...cccoo..e. 0 ... 297478 | ... 297,478 | ... 554,189 XXX
8399999. Total - BONGS.......ocirieiriiiisiiissiisssi s e ...717,992,786 |....730,821,241 |....727,722,8% | ....... 655,833,831 |...6,168,861 |..... 1,946,296 |..3,985,070 | ....4,130,087 |..........0 | ..... 714,683,078 | ............ 0 ]..3,309,708 |.... 3,309,708 | 20,805,711 XXX
Preferred Stocks - Industrial and Miscellaneous
025816  BL 2 | AMERICAN EXPRESS C 4.90........cccoommmivimeriiririinns ‘ . ‘ 08/23/2016. ‘ WELLS FARGO BROKERAGE SERVICES..... | ..ccooovvvvvirriiienis | e 1,970,000 |...2,000,000.00 | ....... 2,000,000 | ......c.... 1,900,294 | ........ 99,744 | .ooovo ()] E— 0 | o 99,739 | oo 0 e 2,000,033 |............ 0] (30,033) | ........ (30,033)| .....190,828 XXX
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045488 ZZ 9 | ASSURERX HEALTH INC 8.00% D.. . | 08/31/2016. | Private Placement...

. ..1,076,517.000 | ..... 10,807,861 0.00 | ... 7,632,506
. | 01/20/2016. | Exchanged

. ..7,632,506 0 0 0 0 0f.....7,632,506
.11,110,000.00 | ....... 9,860,125

3,175,356 |..... 3,175,356 |. .0 XXX
1,470,363 |..... 1,470,363 | ....... 54,007 XXX

[AA4F

369604 BM 4 |GEN ELECTRIC CO 4.00 A . 11,110,000 | ..(1,248,985) | .............. 822 | o, 0 |....(1,248,163) | ............. 0].....9861837 | ..
369604 BP 7 |GENELECTRICCO4.20C .. | 01/20/2016. | Exchanged . ...5,470,000.00 | ....... 4,923,000 | ...........5,442,650 | ..... (519,300) | ..vvrvnenen 350 | v 0 [ (518,950) | . 0. . o0 1.....601,000 | .......601,000 | ....... XXX
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50% .. | .. | 12/01/2016. | Private Placemen ... ].2,601,222.990 | ............65,290 | ................0.00 | ...... 2,601,223 0 0 ..2,535,933 | ....(2,535,933) | . 0. cevvrerennd0 |0 |0 XXX
486606 50 2 |KAYNE ANDERSON MLV INV E 4.25 04/01/2019 .. | 01/15/2016. | Partial Call.........cccovvveerernriirinrirerresererninees | s 10,000.000 ..250,000 0 295 0 295 XXX
486606 50 2 |KAYNE ANDERSON MLV INV E 4.25 04/01/2019 .. | 02/12/12016. | Call .10,000.000 ..250,000 0 295 0 295 XXX
486606 70 0 |KAYNE ANDERSON 4.60 10/01/2021 .. | 10/03/2016. | Call . 100,000.000 | .... ,500,000 | ...........2,498,806 | ......cocrevnnc (V] IO 1,194 | (V1 I 1,194 . XXX
724481 86 6 |PITNEY BOWES INTL6.125F. .. | 11/01/2016. | Call | 4,300.000 | ....... 4,300,000 | ................0.00 | ....... 4,300,000 0 0 0 0 0 14,300,000 XXX
842400 72 3 [SOUTHERN CAL ED D 6.50 .. |..103/31/2016. | Call I 40,000.000 | ....... 4,000,000 | ................0.00 | ... 4,000,000 | ...........4,132,000 | ..... (132,000) | ovovverrerneens (1 I 0 | (132,000) | ..ovvvvneend 0].....4,000,000 XXX
89147L 80 3 | TORTOISE ENERGY 3.95 C 5/01/2018..........ccccuunrneae .. [01/08/2016. [ Call.....oooivriiissii s 850,000.000 | ....... 8,500,000 | ...............0.00 | ....... 8,755,000 | ..........8,655,102 | ..cccovrnrrnncd 0 [ . (155,102) | cvvoovvvnvens 0 | (155,102) | ...ovvvnvnad 0] e 8,500,000 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous OO OO OO PO PO PP PP PO PO PPPTPPPOPPPTOPRPPRPOPRPPPOR TP 49,500,690 XXX ] 47,071,854 46,170,767 | ..(1,800,541) | ...... (152,151)|..2,535,933 | ....(4,488,624) | ...........0 | ....... 44,283,366 5217324 | ... 5217,324 | ... 757,398 XXX
8999997. TOtal - PrEfErred SIOCKS = PAM 4. ...tttk b8 bbbttt | eeins 49,500,690 XXX | 47,071,854 | ........46,170,767 | ..(1,800,541) ...... (152,151) | ..2,535,933 | ....(4,488,624) | . 0] 44,283,366 | ... .5217,324 | ..... 5217,324 | .... 757,398 XXX
8999998. Total - Preferred Stocks - Summary Item from Part 5. e .0 XXX s 327,373 | oo 0 0 0 0 0 0 20 (L] P (U] I (L] 0 XXX
8999999. TOAI = PrEfEITE SHOCKS. ... rvuerteieserssere etttk ek 8 ettt | s 49,500,690 XXX | 47,399,226 | ......... 46,170,767 | ..(1,800,541)] ...... (152,151) | ..2,535,933 | ....(4,488,624) ............. 0. 44,283,366 | ........... 0].5217,324 | ... 5217,324 | .... 757,398 XXX
Common Stocks - Industrial and Miscellaneous
001743 AE 3 | AMMC CLO 2016-18A SUB 0 05/26/28.... .. | 06/28/2016. | Private PlacemeNnt.............ccc.evvrveevrerressiiiens | oevvreseressisessenens | venees 1,306,200 XXX ,306,200 0 0 0 0 0 .0 0 XXX
001743 AE 3 [ AMMC CLO 2016-18A SUB 0 05/26/28. .. | 11/30/2016. | Distribution of Funds. 25,287 XXX 0 0 0 0 0 0 0 XXX
001748 AD 4 | AMMC 2014-14A SUB 0 07/27/26. .. | 01/31/2016. | Distribution of Funds....... 82,128 XXX 0 0 0 0 0 .0 0 XXX
001748 AD 4 | AMMC 2014-14A SUB 0 07/27/26 .. | 04/30/2016. | Distribution of FUNdS............cccccnreemrrrnienrirnnes 58,888 XXX 0 0 0 0 0 .0 0 XXX
001748 AD 4 [AMMC 2014-14A SUB 0 07/27/26 .. | 07/31/2016. | Distribution of FUNAS..........ccvvvrermrirrinmieinnns | e | oo 76,774 XXX .0 0 0 0 0 .0 .0 XXX
001748 AD 4 | AMMC 2014-14A SUB 0 07/27/26........coccrvvemevririricn .. | 10/31/2016. | Distribution of FUNAS............c.cccrrvemerrerrnerirnnes 55,300 XXX 0 0 0 0 0 0 0 XXX
001750 AB 4 | AMMC CLO 2011-9A 01-15-22 .. | 01/31/2016. | Distribution of FUNdS............cccccrvevrirrnriernrinnns . 12,732 XXX 0 0 0 0 0 .0 0 XXX
001752 AE 4 | AMMC CLO 2012-10A SUB 04/11/22 .. | 01/31/2016. | Distribution of FUNdS.............cccvverirererrnerirenes XXX .0 0 0 0 0 .0 0 XXX
001752 AE 4 | AMMC CLO 2012-10A SUB 04/11/22... .. | 04/30/2016. | Distribution of FUNAS...........cceccrvreerrnrinrrinnes XXX 0 0 0 0 0 .0 0 XXX
001752 AE 4 [AMMC CLO 2012-10A SUB 04/11/22... . |.. | 07/31/2016. | Distribution of FUNDS..........c.ccecrvrvrrirnrrrrinriniinns 34,443 XXX .0 0 0 0 0 .0 .0 XXX
00175N  AC 2 | AMMC CLO 2014-15A SUB 0 12/09/26.........cccoseverernne .. | 03/31/2016. | Distribution of FUNAS.............eccrivemermerrrerirenns 31,958 XXX 0 0 0 0 0 0 0 XXX
00175N  AC 2 | AMMC CLO 2014-15A SUB 0 12/09/26.... .. | 06/30/2016. | Distribution of FUNS............cccccoevvvirreriererinnes 28,270 XXX 0 0 0 0 0 .0 0 XXX
00175N  AC 2 | AMMC CLO 2014-15A SUB 0 12/09/26.... .. | 09/30/2016. | Distribution Of FUNDS.............ccurrremereerinerinenes | wveerneinerirenienens | cveverieens 18,605 XXX 0 0 0 0 0 .0 0 XXX
00176B  AF 0 |AMMC CLO 2013-13A SUB 0 01/24/26.... .. | 01/31/2016. | Distribution of Funds....... XXX 0 0 0 0 0 . .0 0 XXX
00176B  AF 0 | AMMC CLO 2013-13A SUB 0 01/24/26. .. | 04/30/2016. | Distribution of Funds XXX .0 0 0 0 0 ..78,147 0 .0 XXX
00176B  AF 0 |AMMC CLO 2013-13A SUB 0 01/24/26.... .. | 07/31/2016. | Distribution of Funds....... XXX 0 0 0 0 0 108,607 .0 0 XXX
00176B  AF 0 | AMMC CLO 2013-13A SUB 0 01/24/26.... .. | 10/31/2016. | Distribution of FUNdS............cccccoevveirrrrinriinnnes XXX 0 0 0 0 0 ....104,304 .0 0 XXX
00176E AE 7 |AMMC CLO 2013-12A SUB 0 05/10/25.... .. | 02/29/2016. | Distribution of FUNdS.............cccrverireerrnerienes XXX .0 0 0 0 0 ...132,284 .0 0 XXX
00176E AE 7 |AMMC CLO 2013-12A SUB 0 05/10/25 .. | 05/31/2016. | Distribution of FUNAS...........cceccrrremrrrrrinriinnns XXX 0 0 0 0 0 0 0 XXX
00176E AE 7 |AMMC CLO 2013-12A SUB 0 05/10/25.... .. | 08/31/2016. | Distribution of FUNDS............evueveirieeiiieriinens | e | e 125,742 XXX .0 0 0 0 0 .0 0 XXX
00176E AE 7 |AMMC CLO 2013-12A SUB 0 05/10/25.... .. | 11/30/2016. | Distribution of FUNdS............ccccrvererrerrnerinnes 54,837 XXX 0 0 0 0 0 .0 0 XXX
00176K AC 7 | AMMC CLO 2015-16A SUB 0 04/14/27.... .. | 01/31/2016. | Distribution of Funds....... XXX .0 0 0 0 0 .0 0 XXX
00176K AC 7 |AMMC CLO 2015-16A SUB 0 04/14/27. .. | 04/30/2016. | Distribution of Fund: XXX 0 0 0 0 0 0 0 XXX
00176K AC 7 |AMMC CLO 2015-16A SUB 0 04/14/27.... .. | 07/31/2016. | Distribution of Funds....... XXX 0 0 0 0 0 .0 0 XXX
00176K AC 7 |AMMC CLO 2015-16A SUB 0 04/14/27. .. | 10/31/2016. | Distribution of FuNdS............ccccevverrreerrniriranes ..72,194 XXX 0 0 0 0 (V1 0. XXX
00176M AC 3 |AMMC 2015-17A SUB 0 11/15/27. .. | 03/30/2016. | MITSUBISHI . ,181,250 XXX ,293,750 ,288,650 | .......... 5,100 | coverererireens (1 I (V1 I 5,100 | .oovveennnd 0].....1,293,750 |.. .(112,500) | ...... (112,500) | . XXX
00176M AC 3 | AMMC 2015-17A SUB 0 11/15/27.....cvoevvereereierrenns .. 1 04/01/2016. | Private Placement............cccouevrvemeieerevnieniens | coereerreieseiseisnienns | cvie 1,056,000 XXX | e 1,138,500 | ........... 1,134,012 | .......... 4488 | ..ol (0 [ I (1 IR 4488 | ... 0] e 1,138,500 |............ 0. (82,500) | ........ (G200 - 0 XXX
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00176M AC 3 | AMMC 2015-17A SUB 0 11/15/27 .. | 04/06/2016. | MITSUBISHI. ....coovvermrernerereresneressneesnnsenns | eerenessssnsssssseenns | conneee 1,196,250 XXX ] .....1,293,750 | ..........1,288,650 | .......... 5,100 0 5,100 0 1,293,750 | ........0 | ... (97,500) | ........ (97,500) XXX
00176M AC 3 | AMMC 2015-17A SUB 0 11/15/27 .. | 05/31/2016. | Distribution of FUNGS..........cc..orrveerieieniirenins | o | e 104,806 XXX 0 0 0 XXX
00176M AC 3 |AMMC 2015-17A SUB 0 11/15/27. .. | 08/31/2016. | Distribution of FUNAS.........c.cccvmrvervmrneiinrnenes [ v [ e 141,941 XXX 0 0 0 . . XXX
00176M AC 3 | AMMC 2015-17A SUB 0 11/15/27 .. | 11/30/2016. | Distribution of FUNGS.............ccccvvereriirariirannnes 84,178 XXX .0 0 0 0 . 0. 0 XXX
008252 10 8 [AFFILIATED MANAGERS GROUP .| 04/21/2016. | SANDLER & O'NEIL PARTNERS........coccovvvie | v 9,000.000 | ....... 1,567,227 XXX | 1,509,692 | ...........1,437,840 | ........ 71,852 | v [ (V1 I 71,852 | o0 | 001,509,692 | ..o l0 | e 57,535 | ......... 57,535 XXX
03763V 10 2 |APOLLO RESIDENTIAL MORTGAGE... .. [ 09/01/2016. | EXChanged............ccovvvemviereierrieneiieneienens | v 347,037.000 | ....... 4,754,332 XXX | 5,275,459 21128367 | 0 625,163 | ........ 503,204 |...........0 | ... 4,650,296 | ........0 | ... 104,037 | ...... 104,037 XXX
03938L 10 4 |ARCELORMITTAL. .| C| 03/14/2016. | Spin Off 03938L112 . XXX 0 0 0 0 [0 | 490,476 | 0 | e (U I 0 XXX
057224 10 7 |BAKER HUGHES INC... .. | 05/02/2016. | STRATEGAS RESEARCH.........cooovvvviinriiicies | v 90,000.000 XXX ..(772,851) | ..... (772,851) XXX
057224 10 7 |BAKERHUGHES INC... .. | 05/16/2016. | STRATEGAS RESEARCH........ccooovvvvvmrrrrinis | oo 18,000.000 XXX | 926,705 | ..............830,700 | .......96,005 | ..o | cciiiien0 | 196,005 | 0 | 926,705 | i l0 | (96,693) | ........ (96,693) | . XXX
057224 10 7 |BAKER HUGHES INC... .. | 05/23/2016. | STRATEGAS RESEARCH.........ocvvvviirerviinins | s 18,000.000 XXX ..(116,924) | ...... (116,924) | . XXX
057224 10 7 |BAKER HUGHES INC... .. | 05/25/2016. | STIFEL NICOLAUS.........ccooovvmvivarvirariiiiniiins | o 18,000.000 XXX ] 911,948 | .......830,700 | ......81,248 | .0 | 0] 81,248 | 0| 911,948 |0 | (96,317) (96,317) XXX
057224 10 7 |BAKERHUGHES INC... .. | 05/26/2016. | RAYMOND JAMES & ASSOCIATES........cccooe. | coeen. 18,000.000 XXX | ......881,561 | ..............830,700 | ........ 50,861 50,861 (58,706) (58,706) | . XXX
057224 10 7 |BAKER HUGHES INC... .. | 05/27/2016. | STIFEL NICOLAUS........ccoooovmviirriiinriiiniiins | oo 13,500.000 | .......... XXX I 2,981 0 0 2,981 | o0 | i 626,006 | o0 | s (T737) | e (7,737) XXX
057224 10 7 |BAKER HUGHES INC .. [ 05/31/2016. | BERNSTEIN........coovomrriinriiienrseniseniennnes | oo 13,500.000 | .......... 623,230 XXX ] 626,006 | ..............623,025 | .......... 2,981 0 0 2,981 | o0 | 626,006 | o0 | s (2,776) | .......... (2,776) XXX
060505 10 4 | BANK OF AMERICA CORPORATION.. .| 12/01/2016. | STRATEGAS RESEARCH..........covvrirviiirininns 350,000.000 | ....... 7,612,229 XXX | 2,997,563 ..(2,892,937) ....(2,892,937) .4,614,666 |..... 4,614,666 XXX
060505 10 4 | BANK OF AMERICA CORPORATION.. .. [ 12/08/2016. | ISI GROUP..........cooooerericeriiecrenceiseneesneias | coeee 143,120.000 | ....... 3,298,229 XXX | 1,137,088 ..(1,271,621) ...(1,271,621) ..2,161,140 | .....2,161,140 XXX
166764 10 0 | CHEVRON CORPORATION .. | 05/12/2016. | STRATEGAS RESEARCH........coooomvrvvrmrrrrinies | v 35,300.000 | ....... 3,569,755 XXX | 2,465,546 | ..........3,175,588 | ..... (710,043) | ovvvoevvcrenn0 | civiinn0 | (710,043) | .... 1,104,209 | ..... 1,104,209 XXX
247361 70 2 |DELTAAIRLINES INC .. [ 12/28/2016. | RAYMOND JAMES & ASSOCIATES........ccccoo. | wovvvaad 3,000.000 XXX ] 42,540 | ...........152,070 | ..... (109,530) | ovvvvevviienn0 | e | (109,530) | ..ocoovveenc0 | 42,540 | 0] 106,297 | ...... 106,297 XXX
268648 10 2 |EMC CORPORATION .. [ 09/07/2016. | EXChANGEA..........ooouveercieiceeieneiieceiieceiienens | e 175,000.000 XXX | 3,944,874 | .........4,494,000 | ..... (549,126) | oo | civiin0 | (549,126) 1,184,512 | ..... 1,184,512 XXX
30303# 10 7 |FACILITY INSURANCE HOLDING CORP CL... .. | 10/13/2016. | Private Placement............ccovureevrneerninninninnns | e 45,984.000 XXX 0 0 0 0 , XXX
354613 10 1 | FRANKLIN RESOURCES INC.. .. | 04/21/2016. | BERNSTEIN........oovviimrrinrirccreenieenieennes | oo 30,000.000 XXX . 195,149 90,549 90,549 |0 | 1,195,149 0 | 18,892 .18,892 XXX
354613 10 1 | FRANKLIN RESOURCES INC .. | 04/22/2016. | BERNSTEIN........oovvimrrinniiienrieeniiseniieenees | v 14,200.000 | .......... 576,699 XXX | 565,704 | ...........522,844 | ... 42,860 | .oooocvereren0 | 0 ] 142,860 | o0 | 565,704 | 0 | 10,995 | ......... 10,995 XXX
35671D 85 7 |FREEPORT-MCMORAN COPPER... .. [ 12/05/2016. | STRATEGAS RESEARCH.........c.ccoovvvirriiinies [ e 185,000.000 | ........ 2,884,846 XXX | 5,067,441 | ..........1,252,450 | ..... 540,200 ..1,092,196 |.....1,092,196 XXX
369604 10 3 | GENERAL ELECTRIC COMPANY.... .. [ 03/03/2016. | ISI GROUP..........ooovereriicriiicnieeneieenieeriins | e 100,000.000 | ........ 3,012,754 XXX | 1,661,589 ..(1,453,411) 1,351,165 | ... 1,351,165 XXX
369604 10 3 | GENERAL ELECTRIC COMPANY.... .. | 03/04/2016. | CORNERSTONE MACRO.........cccovvurivimirirerns | e 100,000.000 | ....... 3,032,964 XXX | e 1,559,480 ..(1,555,520) . 1,473,484 |....1,473,484 XXX
369604 10 3 | GENERAL ELECTRIC COMPANY.... .. [ 03/11/2016. | STIFEL NICOLAUS.........ccoovorviarriranerrariirns | ceene 265,000.000 | ....... 8,055,692 XXX | 4,046,452 ..(4,208,298) ..4,009,240 | .....4,009,240 XXX
40434L 10 5|HPINC.. .. [ 04121/2016. | ISI GROUP..........ooovvirrriririceiseeisesieeniias | oo 200,000.000 | ....... 2,521,505 XXX | 2,256,597 | ...........2,368,000 | ..... (818,932) | cvvvvevrrcreen0 | civiiinnn0 | 10i(818,932) | o0 | 01,549,088 | ... l0 | 972,436 | ....... 972,436 XXX
40434L 10 5|HPINC.. .. [ 09/22/2016. | CORNERSTONE MACRO.........cccoovwmmmmiiirris [ creee 211,250.000 | ....... 3,174,659 XXX | 2,103,366 | ...........2,501,200 | ..... (864,996) ..1,538,455 | .....1,538,455 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO.. .. | 11/08/2016. | CORNERSTONE MACRO.........ccocvvemervririrrins | cveene 72,000.000 | ....... 1,668,326 XXX | 1,074,335 | .oovvicciienn0 | (423,745) | o0 | 0| 1 (423,745) | o0 | 870,655 |0 | 997,671 | ....... 997,671 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO.. o | 11/09/2016. [ ISI GROUP.......coriviririerieiisiesiseisirseirerisnies [ e 145,000.000 3,361,926 XXX 856,010 | ..oocvvvcriniienn0 | i (853,375) | . ..2,011,300 |.....2,011,300 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO.. . [ 11710/2016. | IS GROUP..........covviieriercnceesciceeisenis | oo 36,000.000 | .......... 839,203 XXX 458,277 | o0 | (211,872) | o0 | 0 i (211,872) | 0 | 335,328 | 0 | 503,875 | ....... 503,875 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO.. .. | 11/17/2016. | STRATEGAS RESEARCH........ccooomvvvimrrririnies | cvveee 36,000.000 XXX | 446,292 | 0 | (211,872) | vovovevvereenn0 [ vviiiicenn0 ] (211,872) | 0| 335,328 [ einnnl0 ] 508,336 | ....... 508,336 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO.. . [ 11718/12016. | ISIGROUP..........ccovvieiiiniineicscicsniesnis | v 35,956.000 XXX ] 433,299 | 0 | (211,613) | o0 | 0 | i (211,613) | 0 | 334918 |0 ] 508,854 | ... 508,854 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO.. .. | 11/22/2016. | STRATEGAS RESEARCH........coooverivreririenies | v 43,147.000 XXX | 513413 |0 | (253,935) | oo | criviiinn0 | 1001(253,935) | ciinl0 | 401,900 |0 | 597,380 | ....... 597,380 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO.. .. | 11/23/2016. | STRATEGAS RESEARCH.........ovvovrvvirerviiirins | cvins 16,000.000 XXX | 178,604 | il | e (94,165) | ..oovvvvrerrnn0 | 0 | (94,165) [ vevinnn0 | 149,035 | i l0 e 223,677 | ....... 223,677 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE CO.. .. | 11/28/2016. | CORNERSTONE MACRO.........cccovvemmmvririrrins | coveee 27,147.000 XXX ] 283123 | 0 | (159,769) | ..cvvevvvcveen0 | i | 1i(159,769) | <.cccevnl0 | 252,865 | ...cccol0 | 374,806 | ....... 374,806 XXX
43785V 10 2 |HOMESTREET INC .| 11/22/12016. | FRIEDMAN BILLINGS RAMSEY.......ocovvvires | coins 15,000.000 XXX | ..........165,000 | .............325,650 | ..... (160,650) | ...cvvvvveverennc0 | o0 | i (160,650) | .o l0 | oeviee. 165,000 | o0 | 313,443 | ....... 313,443 XXX
43785V 10 2 |HOMESTREET INC .. | 11/23/2016. | FRIEDMAN BILLINGS RAMSEY. .7,000.000 XXX ] 77,000 | e 151,970 (T4,970) | w.ovvvveveccan0 | iiiieinl0 e (74,970) | 0 | 77,000 | 0 145130 | ...... 145,130 XXX
43785V 10 2 |HOMESTREET INC.. .. | 11/28/2016. | FRIEDMAN BILLINGS RAMSEY. .3,600.000 XXX ] 39,600 | i 78,156 | (38,556) | ...ovveerrrren0 | o0 [ iii(38,556) | 0 [ 39,600 | 0 [ 71,573 71,573 XXX
43785V 10 2 |HOMESTREET INC .. | 11/29/2016. | FRIEDMAN BILLINGS RAMSEY... 3,000.000 XXX ] 33,000 | ...........65,130 | ... (32,130) | w.ovvviereeeen0 | 0 [ i(32,130) | 0 [ 33,000 | 0 [ 59,801 | ........ 59,801 XXX
43785V 10 2 |HOMESTREET INC .. | 12/05/2016. | FRIEDMAN BILLINGS RAMSEY..........ccccovviee | covene 10,000.000 XXX | 110,000 | ...........217,100 | (107,100) | cvvvvevvcreen0 | ceiviviceen0 | 1i(107,100) | oocvvveel0 | 110,000 | 0 | 203,908 | ....... 203,908 XXX
43785V 10 2 |HOMESTREET INC .. | 12/06/2016. | FRIEDMAN BILLINGS RAMSEY........ccccovvvires | woenr 10,000.000 XXX | ........110,000 | ..............217,100 | ..... (107,100) | voevvvvevrenenc0 | o0 | 0eni(107,100) | o0 | 110,000 | e l0 | 201,245 | ....... 201,245 XXX
43785V 10 2 |HOMESTREET INC .. | 12/08/2016. | FRIEDMAN BILLINGS RAMSEY. .5,000.000 XXX | 85,000 | ... 108,550 | ... (53,550 | ..oovveerreren0 | o0 [ iiii(53,550) | 0 | 55,000 | 0 | 102,504 | ...... 102,504 XXX
43785V 10 2 |HOMESTREET INC .1 12/09/2016. | FRIEDMAN BILLINGS RAMSEY. .4,806.000 XXX ] 52,866 | .............104,338 | ... (51472) | o0 | 0 s (51,472) 0 | 52,866 | 0 | 101,253 | ....... 101,253 XXX
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447011 10 7 |HUNTSMAN CORP .. | 04/28/2016. | CORNERSTONE MACRO.........cccoovwmmmvirmnrirs | covene 85,000.000 | ....... 1,356,004 XXX | 1,028,874 ..966,450 ..62,424 0 0 62,424 0 1,028,874 | .......0 | ... 327,220 | ....... 327,220 | ....... 10,625 XXX
447011 10 7 |HUNTSMAN CORP .. | 04/29/2016. | CORNERSTONE MACRO.. 30,000.000 | .......... 467,411 XXX ..361,335 ..341,100 0 0 20,235 0 [ .irn361,335 | 0 | 106,076 | ....... 106,076 | ......... 9,078 XXX
447011 10 7 |HUNTSMAN CORP......covvrrviiirieierisieiesiseisnssienis .1 10/07/2016. | DEUTSCHE BANK........ccovvvvierniinirersniinres | cvens 55,000.000 ..926,488 XXX ..651,593 625,350 | .......26,243 | .ooooiiieiennl0 | eiinnl0 ] 26,243 | 0 | 651,593 | 0] 274,895 | ... 274,895 | ....... 16,288 XXX
447011 10 7 |HUNTSMAN CORP.......ccoooierveimriirerieireneiieneeieseienens | o 10/10/2016. | STIFEL NICOLAUS..........coovvmverenvirerirreniirns | covene 28,000.000 | ..........478,972 XXX ..324,985 318,360 | ........8,625 | o0 | 0 ] 6,625 | 0| 324,985 | L0 153,987 | ....... 153,987 | ....... 23,758 XXX
46625H 10 0 |J.P. MORGAN CHASE & CO.... .. | 11/15/2016. | CORNERSTONE MACRO.........ocmvvverrriirmeris | cveene 25,000.000 | ....... 1,960,847 XXX ..941,660 ...1,650,750 | ..... (709,090) 1,019,187 |..... 1,019,187 | ....... 45,406 XXX
46625H 10 0 |J.P. MORGAN CHASE & CO .. | 11/16/2016. | STRATEGAS RESEARCH..... .17,000.000 | .......1,316,966 XXX ..632,840 122,510 | ... (489,670) | .ovvevvvcienn0 | ciiiiiinnn0 | . (489,670) | occevnl0 | 632,840 | o0 | 684,126 | .......684,126 | ....... 31,323 XXX
46625H 10 0 |J.P. MORGAN CHASE & CO.... .. | 12/01/2016. | SANDLER & O'NEIL PARTNERS.. 218,000.000 | ..... 17,778,166 XXX .......8,971,243 14,394,540 | ..(7,423,297) . 10,806,923 |...10,806,923 | ..... 401,671 XXX
478160 10 4 | JOHNSON & JOHNSON .. | 02/24/2016. | CORNERSTONE MACRO.. 86,000.000 | ....... 8,915,116 XXX | 4,985,622 ..(3,848,298) 4,985,622 3,929,494 | ..... 3,929,494 | ... 64,500 XXX
487836 10 8 |KELLOGG CO.......ooourveeceeiceiiereeieceiiesesieseniesenis .. | 02/25/2016. | CORNERSTONE MACRO.. 110,000.000 | ....... 8,204,116 XXX | 5,688,859 ..(2,260,841) <oer.....5,688,859 2,515,257 | ..... 2,515,257 | .ooooceennnd 0 XXX
487836 10 8 |KELLOGG CO.....cvvvorreerreiceiieeeiieeeiieessiesesissesins .. | 02/29/2016. | CORNERSTONE MACRO.........oomvvveerriirinris | cveene 30,000.000 XXX | 1,511,758 | ...........2,168,100 | .....(656,342) | ....ccccocree0 | corvviriinnn0 | 100rn(656,342) | o0 | e 1,511,758 | ...cooovuc 0 ... 711,451 | ... 711,451 XXX
487836 10 8 |KELLOGG CO.......cooouveerriiceiieseieseiiessisseieneii .. | 03/04/2016. | CORNERSTONE MACRO.........cccoovwvmmriirmrrins | coveas 40,000.000 XXX 1,994,298 ..1,009,169 | ..... 1,009,169 XXX
50181P 10 0 |LCNB CORPORATION .. | 12/06/2016. | FRIEDMAN BILLINGS RAMSEY.........cccoouvvrns | covernas 5,600.000 XXX 291,616 | 6,384 | 0 | 0 ] 6,384 |0 [ 98,000 | 0 [ 32,024 | ... 32,024 XXX
50181P 10 0 |LCNB CORPORATION .. [ 12/07/2016. | FRIEDMAN BILLINGS RAMSEY..........cccccovvies | vovi 1,800.000 ....42,695 XXX ....31,500 29,448 | 2,052 | 0 | 0] 2,052 | 0| 31,500 | 0 | 11,195 | ... 11,195 XXX
55405W 10 4 |[MYR GROUP INC .. | 11/21/2016. | STRATEGAS RESEARCH .10,000.000 ..362,885 XXX ..130,000 ..206,100 ....232,885 ..232,885 XXX
55405W 10 4 |MYR GROUP INC .. | 11/22/2016. | STRATEGAS RESEARCH 9,060.000 | . ..329,981 XXX L7780 |0 212,201 | ...... 212,201 XXX
59156R 10 8 |METLIFE INC . [ 11710/2016. | IS GROUP..........ovvviierieriecereeceiseeisenins | v 46,000.000 | ....... 2,491,738 XXX 2,206,735 | ..........0 | ... 285,003 | ....... 285,003 XXX
609207 10 5 |MONDELEZ INTERNATIONAL INC.. .. | 02/26/2016. | CORNERSTONE MACRO.........oovrvemerriirmrrins | cvvene 50,000.000 | ....... 2,076,725 XXX ..(1,274,680) ...967,320 ..1,109,405 XXX
609207 10 5 |MONDELEZ INTERNATIONAL INC.. .. [ 03/03/2016. | ISI GROUP..........ccoovrrriinriinciinniisnissniis | oo 90,000.000 | ....... 3,708,909 XXX . ..(2,319,214) 1,716,386 ..1,992,523 XXX
609207 10 5 |MONDELEZ INTERNATIONAL INC.. .. | 03/04/2016. | CORNERSTONE MACRO.. .40,000.000 | .......1,680,847 XXX ,793,600 | ..(1,038,497) | ...cccvvvcvevnn0 | viiiicceee0 | (1,088,497) | o0 | 1 755,103 | 0] L 925,744 7,148 XXX
609207 10 5 [MONDELEZ INTERNATIONAL INC.. .. | 03/11/2016. | DEUTSCHE BANK........ccvvvrivernrinnirerisiieres | v 43,250.000 | ....... 1,817,066 XXX ...1,939,330 | ..(1,142,508) ..1,020,244 XXX
633707 10 4 | NATIONAL BANK HOLDINGS CORP CL A.. .. | 12/05/2016. | FRIEDMAN BILLINGS RAMSEY.... 3,776.000 113,344 XXX 80,693 (5,173) XXX
69290R 10 4 |PDVWIRELESS INC .. | 04/27/2016. | FRIEDMAN BILLINGS RAMSEY.... . 2,860.000 | ..........116,141 XXX | 114,400 | e 78,650 | 35,750 XXX
69290R 10 4 |PDVWIRELESS INC......cccooovirviiirriiirrienriisneieneis .. | 04/28/2016. | FRIEDMAN BILLINGS RAMSEY..........cccccovvies | vovire 1,500.000 | ........... 61,139 XXX | 80,000 | e 41,250 | 18,750 XXX
69290R 10 4 |PDVWIRELESS INC .. | 04/29/2016. | FRIEDMAN BILLINGS RAMSEY.........cccoovvvves | ceverna 4,000.000 161,464 XXX | ......160,000 | .............110,000 | ........ 50,000 XXX
744320 10 2 [PRUDENTIAL FINANCIAL, INC. oo | 1171512016, [ ISI GROUP.......oovriirrriiirerineirisniserssiseerenns | e 30,000.000 | .......2,948,162 XXX | .....2,283,960 | ...........2,442,300 | ..... (158,340) . XXX
744320 10 2 |PRUDENTIAL FINANCIAL, INC.... .. | 11/16/2016. | STRATEGAS RESEARCH.........cocouvvvvmrrrrennes | oo 12,000.000 | ....... 1,168,457 XXX ] 913584 | ...976,920 | ... (63,336) 254,873 XXX
744320 10 2 | PRUDENTIAL FINANCIAL, INC .. | 11/17/2016. | STRATEGAS RESEARCH. .24,000.000 ,372,130 XXX ..(128,587) | . ..546,877 XXX
744320 10 2 |PRUDENTIAL FINANCIAL, INC.... . [ 11722/2016. | ISIGROUP..........covvieiiricncicscicseiceeis | v 12,000.000 | ....... 1,203,548 XXX ] 912,148 | 976,920 (64,772) 291,400 XXX
744320 10 2 | PRUDENTIAL FINANCIAL, INC .. | 11/28/2016. | CORNERSTONE MACRO.........oocvvwrervririrrins | v 24,000.000 | ....... 2,381,175 XXX ] 1,824,295 | ...........1,953,840 | ..... (129,545) 556,880 XXX
76150W 10 7 |REVERSE MORTGAGE INVESTMENT. .| .. [ 12/05/2016. | Return of Capital..........c.overervevirernrierninsienins | coervverersniseesennnes | vvees 1,158,000 XXX 0 XXX
76150W 10 7 |REVERSE MORTGAGE INVESTMENT..........ccccoonncnen. .. | 12/29/2016. | Return of Capital 900,000 XXX 0 0 0 0 0 [ .in900,000 | .0 [ oo (U I LV 0 XXX
76155G 20 6 | REVOLUTION LIGHTING TECHNOLOGIES INC NPV. |.. | 03/11/2016. | Stock Split 1.0 for 10.0.........c.coervererrireriirannns ..4,871,569.000 XXX 0 0 XXX
76169C 10 0 |REXFORD INDUSTRIAL REALTY INC.... .. | 04121/2016. | ISIGROUP..........ccoovvirrrinriinriccsriisniisris | e 24,000.000 XXX ] ........336,000 | ..............392,640 | ...... (56,640) 0 XXX
76169C 10 0 |REXFORD INDUSTRIAL REALTY INC.... .. | 04/29/2016. | CORNERSTONE MACRO.........cccovvemervrrmrrins | oo 15,000.000 XXX ..210,000 | ..............245,400 | ....... (35,400) XXX
76169C 10 0 |REXFORD INDUSTRIAL REALTY INC .. | 05/02/2016. | CORNERSTONE MACRO........coovveerrrirmrireinns | v 6,000.000 XXX ....84,000 | ................98,160 | ....... (14,160) XXX
811065 10 1 | SCRIPPS NETWORKS INTER-CL A. .. | 05/10/2016. | BERNSTEIN ......43,000.000 XXX e 2,241,791 ..(132,239) | . XXX
811065 10 1 [SCRIPPS NETWORKS INTER-CLA.... .. | 05/11/2016. | BERNSTEIN......coovvrerriririeriniirersniseirennens | e 33,000.000 XXX | 1,716,446 | ...........1,821,930 | ..... (105,485) XXX
811065 10 1 |SCRIPPS NETWORKS INTER-CLA.... .. [ 06/16/2016. | ISI GROUP..........cccooiiriiiriineiinniesniisriis | oo 11,000.000 XXX 572,149 | ............607,310 | ...... (35,162) XXX
811065 10 1 |SCRIPPS NETWORKS INTER-CLA.... .| .. [ 08/12/2016. | CORNERSTONE MACRO.........coovrvermrrrirmrrins | covens 46,000.000 XXX 00002,328,666 | ..........2,539,660 | ..... (210,994) XXX
813888 ZA 5 |SEBRING SOFTWARE $0.014/25/2023..............cccc..... .. | 08/12/2016. | BANKRUPTCY 2,222,907.000 XXX ] 210,000 0 XXX
86181Q 30 0 | STONEGATE MORTGAGE CORP. .. [ 12/07/2016. | FRIEDMAN BILLINGS RAMSEY ........cccccuvviee | cuvene 15,000.000 XXX ..270,000 | ..ooovevviverrcren0 [ 97,650 XXX
86933F 10 7 | SUTHERLAND ASSET MANAGEMEN . | 11/02/2016. | EXChanged...........ccouuvvirienniieiineicniesiniinnes | e 439,388.000 XXX 134,695 | ..........4,833,268 | ... 374,985 XXX
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86933G 10 5 | SUTHERLAND ASSET MANAGEMENT... .. | 11/02/2016. | Book Value Adjustment... .0 XXX .0 0 0 0 0 20 ] 158,817 | ....... 158,817 XXX
878742 20 4 |TECKRESOURCES LTD-CLSB . [ 04121/2016. | ISI GROUP..........oovveriviriviecieeceiseneieeneis | oo 47,100.000 | .......... 498,576 XXX 986,824 | .............181,806 | ....... 44274 | 0 | (U S 44274 20 ] 272,4% | ....... 272,496 XXX
949746 10 1 |WELLS FARGO & CO.. .. | 12/08/2016. [ ISI GROUP........covriririrerieisinniersisssererssnies [ e 150,000.000 | ....... 8,597,032 XXX | e 3,909,257 (4,244T43) | o0 [ 0 |...(4,244,743) .0 | ..4,687,775 |....4,687,775 XXX
D18190 89 8 |DEUTSCHE BANK AG-REGISTERED............cccccoenres D | 12/05/2016. [ ISI GROUP..........ccocireriieriireriinneiisneieeniiins | e 250,000.000 | ....... 4,112,774 XXX | 8,553,754 ....2,516,254 .4,318,754 | ....(1,802,500) 20]..(122,226) | ... (122,226) XXX
D18190 89 8 |DEUTSCHE BANK AG-REGISTERED........c.coovvvirnnns D| 12/08/2016. | CORNERSTONE MACRO..........cccocomurveermrrrirnns | e 60,000.000 | ....... 1,139,501 XXX ] 1,716,990 | ... 1,449,000 | ... 267,990 | ..o 0 ... 700,590 | ....... (432,600) 20 ] 123,101 | ....... 123,101 XXX
G5785G 10 7 |MALLINCKRODT PLC . | D| 04/22/2016. | DEUTSCHE BANK 500.000 XXX (225) 0 0 (225) w0 | (3,587) | voocvene (3,587) XXX
G5785G 10 7 |MALLINCKRODT PLC ... | D| 04/22/2016. | STRATEGAS RESEARCH..........ccooooommrrvrerrrnans | e 1,600.000 XXX (720) 0 0 (720) w0 [ (12,186) | ........ (12,186) XXX
Y4480# 10 0 |KMG INFOTECH PRIVATE LIMITED........c.cccoovvimnniinnns D| 12/13/2016. | Private Placement...........cc.c.cccoevvvnmviinnriinneies | o 200,000.000 , XXX ceeeennr. 387,500 0 0 0 0 w0 | 32,500 | ...o.oce 32,500 XXX
Y4480# 10 0 |KMG INFOTECH PRIVATE LIMITED D | 12/14/2016. | Private Placement...........ccccocoooriivnmicninicnanii | o 600,000.000 | ............ 97,500 XXX ] 1,162,500 | ..oovviiiiiiaciinn 0 0 0 0 0 I 97,500 | ........ 97,500 |..cooovvennne 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. XXX ....128,237,299 153,023,698 | (38,442,895) 0 |..6,183,527 | ..(44,626,422)| .... 0 | 62,251,099 |...62,251,099 | ..3,007,890 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
63654U 10 0 |NATIONAL INTERSTATE CORPORATION .. | 11/10/2016. | Shares converted due to Merger Agreement.... | 10,200,000.000 XXX 0 0 0 0 0 0 .0 0 0 XXX
63654U 10 0 |NATIONAL INTERSTATE CORPORATION .. | 11/10/2016. | Shares cancelled due to Merger Agreement..... | ..9,727,191.000 XXX .0 0 0 0 0 0 .0 0 .0 XXX
361352 ZZ 0 |GAIALLOY, INC .. | 11/10/2016. | Merged with National Interstate Corporation..... | ........ 1,000.000 | ...cccoovinnneen. 10 XXX .0 0 0 0 0 [V I 10 0 . .0 XXX
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates..........cccccooii . 10 XXX .0 0 0 0 0 [ I 10 0. 0 .0 XXX
9799997. Total - Common Stocks - Part 4 ....178,807,595 XXX 1...128,237,309 | ....... 153,023,698 | (38,442,895) | ......ccoccne.eud 0 |..6,183,527 | ..(44,626,422) | ............. 0 ... 116,556,496 62,251,099 |...62,251,099 | ..3,007,890 XXX
9799998 Total - Common Stocks - Summary Item from Part 5 .......9,914,359 XXX .. .0 0 0 0 0 0 7,484,651 2,429,708 |..... 2,429,708 | ..... 165,966 XXX
9799999. Total - Common Stocks.........cccocvwinrriiiniienas ....188,721,954 XXX ....135,721,960 | ...... 153,023,698 | (38,442,895) | .....ooccovreenead 0 |..6,183,527 | ..(44,626,422) | ............. 0 ... 124,041,147 64,680,807 |...64,680,807 | ..3,173,856 XXX
9899999. Total - Preferred and Common Stocks ....238,222,645 XXX ....183,121,186 | ....... 199,194,465 | (40,243,435) | ...... (152,151) | ..8,719,460 | ..(49,115,046) | ...........0 | ..... 168,324,514 69,898,131 |...69,898,131 | ..3,931,254 XXX
9999999, Total - Bonds, Preferred and Common Stocks ....956,215,431 XXX ...910,844,081 | ....... 855,028,296 | (34,074,575) | .....1,794,145 | 12,704,530 | ..(44,984,959)] ...........0 | ..... 883,007,591 73,207,840 |...73,207,840 | 24,736,965 XXX
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001746  AA 4 |AMMC CLO 2016-18A AL1 SSNR FLT 05/28............ .. | 04/20/2016 | JEFFERIES & CO........cooovvrvvrriniri 06/15/2016 | SOCIETE GENERALE SEC.......ccconvvvvmvicvnis | v 2,400,000 | ..... 2,392,500 | ....... 2,397,750 2,392,679 0 179 (V] I 179 | v (V[ I ([ 5,071 | ...5,071 | ... 3,726 | oo 0
001751 AA 4 |AMMC 2015-17A A1 CLO SSNR FLT 11/15/2027..... .| 02/26/2016 | SOCIETE GENERALE SEC.............. 12/09/2016 | SOCIETE GENERALE SEC.........ccocoomuvrmrenens | correeens 2,775,000 | ..... 2,741,180 | ....... 2,790,845 | ......... 2,746,659 0 5,479 (V] I 5,479 | oo (VI I 0 s 44,186 |..... 44,186 |...... 64,528 13,349
00175N  AA 6 | AMMC CLO 2014-15A E MEZ FLT 12/09/26... .. | 05/06/2016 | BANC OF AMERICA SECURITIES.... | 12/02/2016 | BANC OF AMERICA SECURITIES................ ..450,000 | ........ 388,125 | .......... 438,750 391,629 0 3,504 (VN I 3,504 | o0 | 0] ...47,121 | ... 47,121 |...122,560 | ...... 5,998
01310T  AH 2 [ALBERTSON'S LLC TL B4 L+450 08/25/2021. .| .. | 02/03/2016 | CS FIRST BOSTON.......cccorvrvrerrrnns 03/31/2016 | PaydOwN...........cvvveriveiirieieriniiereeieieniens | ceveneernninne 2,519 | v 2,478 | .. 2,519 2,519 0 41 0 A | 0 | 0 | 0 | (U I 17 | s 0
01310T AH 2 [ALBERTSON'S LLC TL B4 L+450 08/25/2021........... .. | 02/03/2016 | CS FIRST BOSTON.......cccneerrirrrinas 06/22/2016 | PAYAOWN.........oorvvmrerriicrieiseererienisessenens | eoeeeinneens 997,481 | ....... 981,272 | .......... 997,481 | ....cco..ue 997,481 | ..ovvvennd 0 | s 16,209 | oo 0 [ 16,209 | ..o (VN I (0[N IO 0 | oo (VI 16,126 | ..oovoveen 0
01310T AH 2 [ALBERTSON'S LLC TL B4 L+450 08/25/2021........... .. | 02/04/2016 | BANC OF AMERICA SECURITIES.... | 03/31/2016 | PAYOWN.........coorvvviriiirinirniieiinsiiesienisnes | verirerirnens 2,519 | v 2475 | .. 2,519 2,519 0 44 0 44 | (V[N (0[N IO (VI IR (V1 I (VAN - 0
01310T  AH 2 [ALBERTSON'S LLC TL B4 L+450 08/25/2021........... .. | 02/04/2016 | BANC OF AMERICA SECURITIES.... | 06/22/2016 | PAydOWN.........ccovvrvmrerenirirenrrierennrnenienines | vernenenn 997,481 | e, 980,025 | ......... 997,481 | ..ccvenun 997,481 | ..ovvvennnd 0 | s 17,456 | oo (VN I 17,456 | o0 | ienl0 | 0 | ienl0 | 16,126
01310T AH 2 [ALBERTSON'S LLC TL B4 L+450 08/25/2021........... .. | 02/05/2016 | CS FIRST BOSTON.......coconverrirrrrnns 03/31/2016 | Paydown..........ccuvcvmrneeerniincrnnirerierncirenenes | coverierinnenen2yd19 | i, 2,475 | .. 2,519 2,519 0 44 0 A4 | 0 | 0 ] 0 | 0 [ 17
01310T  AH 2 [ALBERTSON'S LLC TL B4 L+450 08/25/2021........... .. | 02/05/2016 | CS FIRST BOSTON.. 06/22/2016 | PaydOWN...........cvvrereriirierireninnienieninnnes | evenennn 997,481 | il 980,025 997,481 | ...cccoo.u 997,481 | ..oovvennd 0 | s 17,456 | oo (VN I 17,456 | cocveeeenl0 | 0 | 0 | 0 | 26,184 | ............. 0
13054P  AD 4 |CALIFORNIA PIZZA TL LIBOR+425 03/29/2018. .| 01/07/2016 | Private Placement. 03/31/2016 | Paydown . . 522 0 39 0 39 0 0
13054P  AD 4 |CALIFORNIA PIZZA TL LIBOR+425 03/29/2018....... ..| 01/07/2016 | Private Placement. 06/30/2016 | PaydOwN...........cooverviriiiiriniciisiieniens ..3,575 | .. 3,865 3,865 0 290 (V1 I 290 32 0
13054P  AD 4 |CALIFORNIA PIZZA TL LIBOR+425 03/29/2018....... .| 01/07/2016 | Private Placement. 08/23/2016 [ PAYAOWN.........coourvrrvircrirrirerieirieeeieneenesneees | cverens 1,495,613 | ..... 1,383,442 | ....... 1,495,613 | ......... 1,495,613 | ..ccovvenennn (1 I 12171 | o 0. 2171 | cveeeenl0 | a0 |0 ] 0 | 33,454 | oo 0
13054P  AD 4 |CALIFORNIA PIZZA TL LIBOR+425 03/29/2018....... .| 02/26/2016 | ANTARES CAPITAL LLP.. 03/31/2016 [ PAYAOWN.......oourvvrrirrireiireiieeeeeiseeieens 209 | oo 191 | ... 209 209 0 18 0 18 0 0
13054P  AD 4 |CALIFORNIA PIZZA TL LIBOR+425 03/29/2018....... .| 02/26/2016 | ANTARES CAPITAL LLP. 06/30/2016 | PAYAOWN........coourvvrmiirrirrirciieiiierienissneienes | cevereresnninns 1,546 | oo 141 | 1,546 1,546 0 135 (V1 I 135 | o0 | 0 | 0 | el | 13
13054P  AD 4 |CALIFORNIA PIZZA TL LIBOR+425 03/29/2018....... .. | 02/26/2016 | ANTARES CAPITAL LLP. 08/23/2016 | PaydOwN...........cvvcerrieirerieierserieresiseieriees .598,245 | ........ 545,899 598,245 508,245 0 52,346 [V - 52,346 | o0 | e | 0 [ 0 [ 28,234
35552Q AE 0 |FRASR 2006-2A D CLO MEZ SEQ FLT 12/2020....... .. | 04/07/2016 | RAYMOND JAMES & ASSOCIATES.. | 09/20/2016 | MBS Paydown...........ccocuuriererierireeerneeinneiinns | coveeriins 161,652 | ........ 159,833 | ..ccoooue. 161,652 | coovvvenee 161,652 0 2,031 (V] I 2,031 | o (VI I (V1 IO (0 I 0] .. 2,737 | oo 210
35552Q  AE 0 |FRASR 2006-2A D CLO MEZ SEQ FLT 12/2020....... .. | 04/07/2016 | RAYMOND JAMES & ASSOCIATES.. | 12/20/2016 | MBS Paydown..........ccovvumiveerierirerenreinnines | cvvereieens 588,348 | ........ 581,729 588,348 588,348 0 6,406 (VI I 6,406 | ...cooouvn. 0 | oo (V1 IR (U I 0. 57,620 | ........ 763
50218Y AA 6 |LSTRZ 2015-1 A SEQ SSNR FLT 01/01/20............... ..| 07/15/2016 | BANC OF AMERICA SECURITIES.... | 12/13/2016 | Distribution............ccccocvevereeerenrinernnrersnrenns | vevvenens 2,466,218 | ..... 2,418,435 | ... 2,466,218 | ......... 2,460,633 | ......c.....n (1 I 43,035 | .o (VN I 43,035 | oo (VI I (V] I 5,586 | ... 5,586 |...... 28,443 | ... 3,211
50218Y  AA 6 |LSTRZ2015-1 A SEQ SSNR FLT 01/01/20............... ..| 07/15/2016 | BANC OF AMERICA SECURITIES.... | 08/01/2016 | MBS Paydown...........cccovvuevvirnieernnineerennnnes | coeveiineinen 26,984 | .......... 26,461 | ... 26,984 26,984 0 619 (V] I 619 | oo (VI I 0 0 0 57 35
50218Y  AA 6 |LSTRZ 2015-1 A SEQ SSNR FLT 01/01/20............... ..| 07/15/2016 | BANC OF AMERICA SECURITIES.... | 09/01/2016 | MBS Paydown..........c.ccouvevierermrernmeinninerines | ovriinnins 31,708 | .......... 31,093 | oo 31,708 31,708 0 235 (V1 I 235 | oo (VI I (V1 IR 0 | s 0| oo 135 | e 41
50218Y  AA 6 |LSTRZ2015-1 A SEQ SSNR FLT 01/01/20............... .| 07/15/2016 | BANC OF AMERICA SECURITIES.... | 10/01/2016 | MBS Paydown..........c.cvuumerrererneenensnrinerenes | oveevneinns 28,817 | oo 28,259 | .ovoornee. 28,817 28,817 0 271 (V1 I 271 | e (VI I (V] I (1 IR 0 | oo 188 | e 38
50218Y  AA 6 |LSTRZ2015-1 A SEQ SSNR FLT 01/01/20............... ..| 07/15/2016 | BANC OF AMERICA SECURITIES.... | 11/01/2016 | MBS Paydown..........c.coovumrremerineenerinnsinsernns | oveirineins 24114 | ... 23,647 | v, 24,114 24,114 0 287 (V] I 287 | oo (VI I 0 0 0 206 31
50218Y AA 6 |LSTRZ 2015-1 A SEQ SSNR FLT 01/01/20............... ..| 07/15/2016 | BANC OF AMERICA SECURITIES.... | 12/01/2016 | MBS Paydown..........c.cccuverierimrenmeinnninernes | covreienins 30,522 | .......... 29,931 | v 30,522 30,522 0 504 (V1 I 504 | i 0| oo 0 0 0 325 | 40
74966U AL 4 |RPIFINANCE TRUST TL B4 L+275 11/09/2020....... .. | 02/24/2016 | BANC OF AMERICA SECURITIES.... | 03/31/2016 | PAYdOWN...........ccrvreriernrieienirenerseniererinnens | evirrereninens 3,788 | .o 3,783 | ... 3,788 3,788 0 5 0 5 | v (VI I (V] I (1 I (V1 I 10 | o 0
74966U AL 4 |RPIFINANCE TRUST TL B4 L+275 11/09/2020....... .. | 02/24/2016 | BANC OF AMERICA SECURITIES.... | 06/30/2016 | Paydown.........c.covvvuiivevinririieiinniisesieninns | oveiieninnens 3,788 | v 3,783 | .. 3,788 3,788 0 5 0 5 | e 0| oo (V1 IR 0| s (V1 I 43 | 0
74966U AL 4 |RPIFINANCE TRUST TL B4 L+275 11/09/2020....... .. | 02/24/2016 | BANC OF AMERICA SECURITIES.... | 09/30/2016 | PAYOWN..........cvuurrvrieirerirririiierninesienieninnes | overirenereens 3,788 | .o 3,783 | .. 3,788 3,788 0 5 0 5 | e 0 | oo (V1 IR 0| s [V I 77 | s 0
74966U AL 4 |RPIFINANCE TRUST TL B4 L+275 11/09/2020....... .| 02/24/2016 | BANC OF AMERICA SECURITIES.... | 10/14/2016 | PaydOwn.........cccveermremerinrmnerreniseesnersnnis | cevvnens 1,488,636 | ..... 1,486,776 | ....... 1,488,636 | ......... 1,488,636 | ......cccvenee (1 1,861 | oo 0 [ 1,861 | oo (VN I (0[N IO (1 IR 0 | 32,470 | oo 0
80875A  AJ 0 | SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.......... .. | 02/22/2016 | UBS WARBURG.........cccccovvvriiirerirns 10/11/2016 | BANC OF AMERICA SECURITIES.........cccoe. | covrriinns 595844 | ....... 525832 | .......... 598,078 | ........... 533,404 | ............. 0 [ s 7572 | o (V1N I 7572 | oo 0] oo 0] . 64,674 |..... 64,674 |...... 40,760 | ............. 0
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Foreign Interest
0 Year's Total Exchan and Paid for
r Par Value Unrealized Other-Than- Total Foreign | ge Gain Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation |Current Year's| Temporary | Changein | Exchange | (Loss) | Realized | Total Gain| Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | BJ/A.C.V. | Changein| on | Gain (Loss)| (Loss)on | During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost | Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal| on Disposal | Disposal Year Dividends
80875A  AJ 0 | SCIENTIFIC GAMES TL B1 LIB+500 10/18/20, .| 02/22/2016 | UBS WARBURG 03/31/2016 | Paydown 1,093 0 128 0 0 0 5 0
80875A  AJ 0 | SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.......... .. | 02/22/2016 | UBS WARBURG... .. | 06/30/2016 | Paydown 1,532 0 180 0 0 0 27 0
80875A  AJ 0 |SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.......... .. | 02/22/2016 | UBS WARBURG.........cccorrrmerrrerirnns 09/30/2016 | Paydown 1,532 0 180 0 0 0 51 0
80875A  AJ 0 | SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.......... .. | 02/24/2016 | BANC OF AMERICA SECURITIES.... | 10/06/2016 | BANC OF AMERICA SECURITIES.......ccccoco. | onrivniians 15,851 | ccccooeee 14,068 | ............ 15,911 14,263 0 195 (1 I 195 | (VN I 0] oo 1648 | ... 1648 | ... KYLC 0
80875A  AJ 0 | SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.......... .. | 02/24/2016 | BANC OF AMERICA SECURITIES.... | 10/11/2016 | BANC OF AMERICA SECURITIES........cccoowt | vovevrrenns 282,071 | ........ 250,338 283,128 253,805 0 3,468 (VN I 3,468 | ..o 0 | oo 0 . 29,323 |..... 29,323 | ... 5,349 | oo 0
80875A  AJ 0 | SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.......... .. | 02/24/2016 | BANC OF AMERICA SECURITIES.... | 03/31/2016 | PaydOWN.........ccceevrmremiemerinerinerienirseenenins 546 | oo 485 546 546 0 61 0 61 | oo (VN I 0 0 0 3 0
80875A  AJ 0 | SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.......... .. | 02/24/2016 | BANC OF AMERICA SECURITIES.... | 06/30/2016 | Paydown...........coccuuivimrinniiniineiienissinniis 766 | oo 680 766 766 0 86 0 86 | oo (VI I (V1 I (U I 0| oo 14 | 0
80875A  AJ 0 | SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.......... .. | 02/24/2016 | BANC OF AMERICA SECURITIES.... | 09/30/2016 | PaydOWN.........ccoevverrirrireienriinerienirreseiins 766 | oo 680 766 766 0 86 0 86 | oo 0 | oo 0 0 0 25 0
80875A  AJ 0 | SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.......... .. | 03/23/2016 | BARCLAYS CAPITAL......c.ovvererrrenne 10/06/2016 | BANC OF AMERICA SECURITIES.........cocoons | cevvrrnens 594,324 | ........ 577,987 596,552 579,536 (1 1,578 | oo (V] I 1,578 | oo (VI I 0 . 17,017 |..... 17,017 |...... 19,399 | v 0
80875A  AJ 0 | SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.......... .. | 03/23/2016 | BARCLAYS CAPITAL... .| 03/31/2016 | Paydown.........cvuriverriiieciiniieienissiiniins ..1,090 1,090 0 0 0 0 | o0 | 0 0 0 6 0
80875A  AJ 0 | SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.......... .| 03/23/2016 | BARCLAYS CAPITAL... .| 06/30/2016 | PaYAOWN.......oouvercrrrrireenrieeiieeieniseseninn 1,528 0 42 0 42 [ 0 | 0 0 0 27 0
80875A  AJ 0 | SCIENTIFIC GAMES TL B1 LIB+500 10/18/20.......... .| 03/23/2016 | BARCLAYS CAPITAL... .| 09/30/2016 | Paydown..........ccovrvvriniiiciinniciiesisniniis 1,528 0 42 0 42 0 0 51 0
95810D AD 3 | WESTERN DIGITAL TL B 1L L+550 03/30/2023, .. | 03/30/2016 | Private Placement. 08/17/2016 | Consent Fee. 0 16,000 0 0 0 0 0 0 0 0
95810D AD 3 |WESTERN DIGITAL TL B 1L L+550 03/30/2023....... .. | 03/30/2016 | Private Placement. 08/17/2016 | PAYAOWN.........ourvvererrircrieireiserienisessenens | coeeinneens 400,000 400,000 | ..o 400,000 | ...oooerenen 0 {15,200 | coovriiieenn0 | e 15,200 | ccovreeeen0 | coiiend0 | e (1 IO 0 . 4,375 | oo 0
95810D AD 3 |WESTERN DIGITAL TL B 1L L+550 03/30/2023....... .. | 03/30/2016 | Private Placement. 08/17/2016 | Private Placement .1,600,000 | ..... 1,552,000 | ....... 1,600,000 1,540,583 .0
C9413P AT 0 |VALEANT PHARMA TL A3 L+325 10/20/2018........... A| 04/11/2016 | Private Placement 08/09/2016 | BARCLAYS CAPITAL.. 1,133,349 | ... 1,096,515 | ....... 1,130,515 1,107,078 .0
C9413P AT 0 |VALEANT PHARMA TL A3 L+325 10/20/2018........... A| 04/11/2016 | Private Placement.............ccccouvenrrenne 08/08/2016 | Consent Fee. 0 [ 0 2,833 2,833 0 0 0
C9413P AT 0 |VALEANT PHARMA TL A3 L+325 10/20/2018...........| A | 04/11/2016 | Private Placement. 06/07/2016 | PAYAOWN.........ooorvvrmerrrirrircrieerienieneresenenes | veees 8,339 .8,068 8,339 8,339 0 271 0
C9413P AT 0 |VALEANT PHARMA TL A3 L+325 10/20/2018...........| A | 04/11/2016 | Private Placement. 06/23/2016 | PAYAOWN.......coourvvererrereieirerieeiseeseeieeens 165,350 | .......... 170,904 | ............ 170,904 0 5,554 0
C9413P AT 0 |VALEANT PHARMA TL A3 L+325 10/20/2018...........| A| 04/11/2016 | Private Placement. 06/28/2016 [ PaYdOWN..........cvvvurirriiririeriieiiseiienienens .. 17,187 17,187 0 559 0 . .
C9413P AT 0 |VALEANT PHARMA TL A3 L+325 10/20/2018........... | A| 04/11/2016 | Private Placement. 08/05/2016 [ PAYAOWN.......cvvuvvriieieriserissesssrissssensenenens . cerens ...84,263 84,263 0 2,739 0]. 2,739 I 0].. e D41 | .0
3899999. Total - Bonds - Industrial @nd MISCEIANEOUS. ...ttt itttk | eiines 20,495,873 |....19,888,922 | ..... 20,519,799 | ...... 20,222,321 | ..o [ 333,399 | .o 0. 333,399 | .o [ 0. 297,478 |..297,478 |...554,189 |.....23,716
8399998. TOI = BOMAS. ...ttt eEE4 kR ettt | e 20,495,873 |....19,888,922 | ..... 20,519,799 | ... 20,222,321 0 333,399 0 333,399 | .o 0] oo 0. 297,478 |..297,478 |...554,189 |.....23,716
Preferred Stocks - Industrial and Miscellaneous
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50%..........coccorrverrinnns ..| 01/01/2016 | Capitalized Interest..............cccorvrurnece 01/01/2016 | Capitalized Interest..............ccocuvvrvverrerrniies | woverirnens 904.920 0 0 0 0 0 (V] IS (V[ 0 0 0 0 0
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50%.. 01/31/2016 | Capitalized Interest.... ..| 01/31/2016 | Capitalized Interest...........oovverevrvrernerrerrnees | v 28,402.840 0 0 0 0 0 0 0 0 0 0
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50%.. 02/29/2016 | Capitalized Interest.... .. | 02/29/2016 | Capitalized Interest...........ccccouvvvvicniiverrens | e 26,902.160 0 0 0 0 0 0 0 0 0 0
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50%.. 03/31/2016 | Capitalized Interest.... .. | 03/31/2016 | Capitalized Interest............coovevevervrrrververirenes | v 29,093.390 0 0 0 0 0 0 0 0 0 0
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50%.. 04/30/2016 | Capitalized Interest.... .| 04/30/2016 | Capitalized INterest............ovvvuervreernerrerrnies | e 28,506.440 0 0 0 0 0 0 0 0 0 0
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50% 05/31/2016 | Capitalized Interest 05/31/2016 | Capitalized Interest.............ccocuvverreverneernrees | ceveene 29,812.590 0 0 0 0 0 0 0 0 0 0
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50%.. 06/30/2016 | Capitalized Interest.... .. | 06/30/2016 | Capitalized INterest............oovwereveereverrrerirenes | v 29,211.130 0 0 0 0 0 0 0 0 0 0
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50%.. 07/31/2016 | Capitalized Interest.... .. | 07/31/2016 | Capitalized Interest...........ccccovvvvvicnniverrens | e 30,549.560 0 0 0 0 0 0 0 0 0 0
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50%.. 08/31/2016 | Capitalized Interest.... .| 08/31/2016 | Capitalized INterest............ovveveveerrveriverirenes | worenes 30,931.010 0 0 0 0 0 0 0 0 0 0
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50%.. 09/30/2016 | Capitalized Interest 09/30/2016 | Capitalized Interest.. . 0,306.980 0 0 0 0 0 0 0 0 0 0
45666Z ZB 1 |INDUSTRIAL PIPING INC 14.50%.. ... | .| 10/31/2016 | Capitalized Interest.... .. | 10/31/2016 | Capitalized Interest............coecevevvvrrvvrrrerrenes | e 31,695.630 0 0 0 0 0 0 0 0 0 0
45666Z  ZB 1 |INDUSTRIAL PIPING INC 14.50%.......cccsuvrnivnnnennns .. | 11/30/2016 | Capitalized Interest........ccccoverrvrenenn. 11/30/2016 | Capitalized Interest. 0 0 0 0 0 0 0 0 0 0
8499999. Total - Preferred Stocks - Industrial and MisCellangous. ... orveiisinninns . 0 0 0 0 0 0 0 0 0 0
8999998. TOAl - PrEEITEA SHOCKS. ...ttt ettt sttt ek edssee et E e E R e E e eE8eEE e e E R RS ebienb et en et 0 0 0 0 0 0 | o 0| i 0 0 0 0 0
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

(A=

1 2 5 6 7 8 9 1 Change in Book/Adjusted Carrying Value 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total and Paid for
r Par Value Unrealized Other-Than- Total Foreign Dividends | Accrued
i (Bonds) or Book/Adjusted | Valuation |Current Year's| Temporary | Change in | Exchange Realized | Total Gain| Received | Interest
g Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | B./A.C.V. | Change in Gain (Loss) | (Loss)on | During and
CUSIP Identification Description n Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B/A.C.V. on Disposal | Disposal Year Dividends
Common Stocks - Industrial and Miscellaneous
008252 10 8 | AFFILIATED MANAGERS GROUP. SANDLER & O'NEIL PARTNERS, 04/21/2016 | SANDLER & O'NEIL PARTNERS.......cccovvcvver | vverns 3,000.000 | ........ 409,171 | .........522,409 | ............ 409,171 0 0 0 (V1 IS (VI IO | 113,238 |...113,238 | .............. (1 I 0
008252 10 8 |AFFILIATED MANAGERS GROUP. SANDLER & O'NEIL PARTNERS. 04/26/2016 | SANDLER & O'NEIL PARTNERS.... ...3,000.000 | ........ 409,171 ..409,171 0 0 0 0| o0 | o0 | 118,924 |...118,924
008252 10 8 |AFFILIATED MANAGERS GROUP. SANDLER & O'NEIL PARTNERS, 04/26/2016 | SANDLER & O'NEIL PARTNERS.... 006,000,000 | ....... 789,160 ...789,160 0 0 0 0| a0 | o0 | 267,030 |...267,030
008252 10 8 |AFFILIATED MANAGERS GROUP. SANDLER & O'NEIL PARTNERS. 04/26/2016 | SANDLER & O'NEIL PARTNERS.........cccovuvnn | wovvrenns 3,000.000 | ....... 380,037 380,037 0 0 0 0| o0 | o0 | 148,058 |...148,058
03938L 11 2 |ARCELORMITTAL-NY REG RTS Spin Off. 03/18/2016 | BERNSTEIN.........ooooviiicriiriicisrisnicciiieiins | e 400,000.000 | ........ 490,476 | .........568,787 | ............ 490,476 0 0 0 0| o0 | o0 | e 78,312 |..... 78,312
247361 70 2 [DELTAAIRLINES INC......ovveiviririerinrineniirinniis . ISI GROUP. 12/28/2016 | RAYMOND JAMES & ASSOCIATES..........c.. | v 35,000.000 | ..... 1,165,549 | ......1,736,428 | ......... 1,165,549 0 0 0 0| o0 | o0 o 570,879 |...570,879
447011 10 7 |HUNTSMAN CORP STIFEL NICOLAUS 10/19/2016 | DEUTSCHE BANK.......ccoorvvrrieineiciiienins | cereeens 5,750.000 | ..cooonce 55,140 55,140 0 0 0 0| o0 | o0 | e 38,183 |..... 38,183
447011 10 7 |HUNTSMAN CORP STIFEL NICOLAUS... 10/10/2016 | STIFEL NICOLAUS........coovveriririiniicnnines | e 13,250.000 | ........ 127,062 0 0 0 0| o0 | o0 | e 99,594 |..... 99,594
447011 10 7 |HUNTSMAN CORP STIFEL NICOLAUS 10/19/2016 | DEUTSCHE BANK.. .19,000.000 ...178,686 | ..........308,371 | ..... ...178,686 0 0 0 0| o0 | o0 | 129,685 |...129,685
70959W 10 3 | PENSKE AUTOMOTIVE GROUP INC . ISI GROUP. 11/14/2016 | CORNERSTONE MACRO........cccoonmvivrinriins | s 19,000.000 | ........ 564,710 564,710 0 0 0 0| a0 | o0 | 386,871 |...386,871
N53745 10 0 | LYONDELLBASELL INDU-CLA......ccccooniiinirnirines . ISIGROUP........oiviiinirieriirisciisninns 12/12/2016 | CORNERSTONE MACRO 38,000.000 | ..... 2,915,489 2,915,489 0 0 0 0] a0 |0 L 478,935 |..478,935 |....126,540
9099999. Total - Common Stocks - INAUSHTIAl ANA MISCEIIANEOUS.............cc.ccveieiiiis oottt ettt ettt ettt et et seeeet e etetebsaeteseesetetesassesesesesesessssetassnsesesssssesessnsesessssssesassssesessssnsesassssesessnsesesans | oraes 7,484,651 | ......9,914,359 | ........ 7,484,651 0 0 0 0 ..2,429,708 | 2,429,708 | ....165,966
9799998. TOHAI = COMIMON SEOCKS. ... vvottsttseresetis ettt se ettt et eeeise | ffeeseee s e e s eE e e f etk E L8888 880818 E 08188 E ekttt ettt s st ensrens | ires 7,484,651 | ......9,914,359 | ... 7,484,651 0 0 0 0 ..2,429,708 | 2,429,708 | ....165,966
9899999. Total - Preferred and Common Stocks v | 7,812,024 | ......9,914,359 | ......... 7,484,651 0 0 0 0 ..2,429,708 | 2,429,708 |....165,966 | ...
9999999. Total - Bonds, Preferred and COMMON STOCKS. .........c..eruuiiuuriieiiieiiiiiins eoreeisieisesesessssess e sessees s eessess st ees bbb st s b e84 E kbbbt ....27,700,946 | .....30,434,158 | ....... 27,706,972 | ..ccceeeenl0 | o 333,399 | .o 0. 333,399 | .o 0 .2,727,186 | 2,727,186 |...720,156 |.....23,716
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer

38982@ 10 0 | Great American Alliance Insurance Company. 95-1542353 NO (0] [PO 30,362,913 . 900.000

38983@ 10 9 | Great American Assurance Company 15-6020948 NO (0] [POOT 19,750,156 | coovevveevereeerieeerieiiennnns0 [ e 15,000.000

38984@ 10 8 | Great American E&S Insurance Company..........ccccceeenee 31-0954439. NO (0 [ [P 47,035,430 .10,000.000

38985* 10 9 | Great American Security INSUrANCE COMPANY...........ciuierireirierieireeissseese s sssesse et snsenes 31-1209419 NO (1] O 15,333,429 .24,000.000

38986@ 10 6 |Great American Spirit Insurance Company.................. 31-1237970 NO (01 I 16,865,526 | ..ooovvevvverrerernererierineend0 | oo 24,000.000 .

389904 10 8 | Great American Fidelity Insurance Company 31-1036473 NO (0 [T 47,101,258 . 2,500.000 100.0

38985# 10 5 | Great American Insurance Company of New York 13-5539046 NO (01 I A8 177,793 | o0 | e, 200,000.000 | ...cvovrvvererrririrenins 100.0

38986* 10 8 | Great American Protection InSurance COMPaNY..........covurvueieeeereerereeeenereeseeeesesseseeseaseseeseesenes 31-1288778 NO (0] [P 22,136,779 | w0 | e 24,000.000 | .eveeverereerereeieeneens 100.0

38986# 10 4 | Great American Contemporary Insurance Company. .| 36-4079497. NO 0 ......10,580,804 . 300.000 100.0

389832 ZZ 9 | Great American Casualty INSUraNCe COMPANY.........uurriiuieirersieeesesseseesesse e ennes 61-0983091 NO (U] 10,903,140 | oo e 10,000.000 | ..o 100.0
1199999. Total - Common Stocks - U.S. Property @ CASUAIY INSUET............ o oot teesiet e seees e eesstaseeessesseseseeseesseaeseessesesseseesesseeaeseesessessesaesessesaesessessessnss | £1ekassessessessnsessessessesassessessessesessessnsansessessnssesassessnsansassessessnsas (U] 268,247,227 XXX XXX
Common Stocks - Alien Insurer

P2826# 10 7 |ElAguila Compania de SEQUIS, CIASS L.........c i iese sttt es s st ess st essessesssensesnsssesnssnnsens | oon D....... [\ T- S SOOI STRRRRRRRR 2ciB4 NO {0 [ 5,697,762 | ..o 0 | i 1,750,711.000 | eoovevereeeirereicereinenne 100.0

G4794# 10 1 [ INSUrANCE (GB) LIMILEA. ... vttt etttk | o D....... NONE...ooovviee [ o i NO 0 [0 RO R RO | ) [FSROO 17,714,285.000 | ..ooooovvvierieriniiinninas 100.0
1499999. Total - COMMON STOCKS = AlIBIM INSUIET. ... ivoiieieeieiisste etttk (U 5,697,762 XXX XXX
Common Stocks - Non-Insurer Which Controls Insurer

63654U 10 0 ‘ National Interstate COrPOration. .........ccccuurrierrieisrisismiisssiiisssss s | ............ | None........... YES ...137,011,596 498,118,695 | .o | 1,000.000 [ ..ovoorrinniiniiieninens 100.0
1599999. Total - Common Stocks - Non-Insurer Which CONrOIS INSUIET.................c.cueviuiueiieieieicecee ettt nenaees ...137,011,596 ...498,118,695 XXX XXX
Common Stocks - Other Affiliates

02961# 10 9 | American Signature Underwriters, Inc... .| 31-1463075. NO 0 0 ...1,000.000

11483* 10 3 |Brothers Property Corporation......... .| 59-2840291 NO (0 [ [OO 18,697,834 | ..o [ 80.000

22729* 10 4 |Crop Managers Insurance Agency, Inc. . 131-1277904 NO 0 [0 TSRO | N ISR 1,000.000

24817@ 10 1 |Dempsey & Siders Agency, Inc. .1 31-0589001 NO 0 0 343.000

27951# 10 8 |Eden Park Insurance Brokers, Inc 31-1341668...... NO 0 0 [ o0 [ 1,000.000

30957* 10 0 |Farmers Crop Insurance Alliance, Inc... .1 39-1404033 NO 0 0 . 500.000

30244# 10 9 |FCIA Management Company, Inc .1 13-3628555. NO 0 0 [ o0 e 158.000

36145# 10 6 | GAl Warranty Company................. . [31-1753938 NO (V1 TN 6,475,345 850.000

C7051# 10 6 | GAl Warranty Company of Canada, Inc.... NO 0 0

37939@ 10 6 |Global Premier Finance Company. . 161-1329718 NO 0 0

38990* 10 2 | Great American Agency of Texas, Inc .| 74-2693636 NO 0 0

38990@ 10 O |Great American Insurance Agency, Inc. .............. . [ 31-1652643 NO 0 0

38987@ 10 5 | Great American Lloyd's, Inc .131-1073664 NO 0 0

38987# 10 3 | Great American Management Services, Inc.. .| 31-0856644. NO 0 0

389838@ 10 4 | Great AMENCAN RE INC.......uvvvuiiiiiiiiiie bbb .131-0918893 NO 0 0 .

49309@ 10 3 |Key Largo Group, Inc............ . | 59-1263251 NO 0 LV OO OTTORRRTOTO 4 N ISP 27,465.000

C7078# 10 5 |PLLS Canada Insurance Brokers Class A . |87-1850814 NO 0 0 | covvrnnrerrerinnienend0 | 49.000

C7078# 11 3 |PLLS Canada Insurance Brokers Class A2.............ccoccvurevunnennne 87-1850814...... NO 0 (U EOTOSSORTRTRPOON | I IOV 49.000

74315# 10 1 | Professional RISK BIOKET'S, INC.............ccciuiiiciiieiieiieiiicieteeeeeeeeete ettt ettt s et n st b st n e et es s e tesan s setesenastasannsesesnaesenas 31-1293064...... NO 0 0 | coeeeeeeeeeeceereeceieieeed0 e 1,000.000
1799999. Total - Common Stocks - Other AFfIIAES...............cc.ovvieveceieiiereriesiesesisee e (1 I 25,173,179 XXX
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Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1899999, TOAI = COMMON SHOCKS. .......rvevesersstestissessssess s eess s sttt E 880 E L E LR EEE koA E R0 €4 8L L E L 0L E Lttt L A37,011,596 [ s 797,236,864 | oo 0 XXX XXX
1999999. Total - Preferred @and COMMON STOCK...........coicviiiieieiicieie ettt ettt s et ettt b s et e b s s et b s s ae b e s e see et s s s sebesse s et et s s s s et e s e ses et s snbebessssesass  4bsesettassssesssssesesasasseses et et eb s s she b s e s et b s aeteban s et et snaebebnseens 137,011,596 | oo 797,236,864 | oo 0 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,918,877,832.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of Intangible Assets
Included in Amount Shown in

Column 8, Section 1

5

Number of Shares

6

% of Outstanding

Common Stocks

Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
GAIl Warranty Company of FIOrida. ..o
American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc
Hudson Indemnity, Ltd

Hudson Management Group, Ltd............
National Interstate Insurance Agency, Inc.
National Interstate Insurance Company..
National Interstate Insurance Company of Hawaii, Inc
TransProtection Service Company.
Triumphe Casualty Company.

.. | Brothers Property Corporation
. | Brothers Property Corporation,
GAl Warranty Company
National Interstate Corporation
National Interstate Corporation
National Interstate Corporation
National Interstate Corporation
National Interstate Corporation
National Interstate Corporation
National Interstate Corporation
. | National Interstate Corporation
. | National Interstate Corporation

....10,000.000
..100.000
..100.000

75,000.000

Vanliner Insurance Company...........cccovveeeeereessneseennens National Interstate COMPOTALION. ......... ettt ses et et ses et ssessee et snsensee et sesensessssesenssssessnsans | sesessnsenserssssnsesssnessnssnsesensnsessensenesd | coneansenisesnenes 3,000.000
0299999. Total - Common Stock XXX
0399999. Total - Preferred and Common Stock XXX
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Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | /Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year | Interest
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 |Invesco Advisors Inc. Treasury Portfolio Institutional Class............. | coecveeee | 12/30/2016. | The Bank of New York Mellon.............cccc.ce. | ... XXXeooe | e 355,537,979 0 0 355,537,979 0 ...0.370 |..... 0.370 | Mtly.... | ...... 596,363
60934N 10 4 |Federated Government Obligation Fund Institutional Shares........... | .ccocveee. . | 12/30/2016. | Fifth Third Bank..............c..cccocovrrreevrerieriens | con D, 0.0, S 10,219,837 0 (L] 10,219,837 | ..o 0 ....0.230 |..... 0.230 [Mtly.... | ... 23,317
8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..... 365,757,816 0 XXX 365,757,816 0 .. XXX XXX XXX | ... 619,680
9199999. Total - ShOrt-TErM INVESIMENES...............ciiiiiiiiiicii bt es | eebb e | coiienes 365,757,816 | .......c.ccc....c 0 ] i) (] [P (O () [ D, S [ 365,757,816 | ................... (V) 0] XXX XXX XXX | ... 619,680 | ......cccooo.c. 0




Annual Statement for the year 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

813

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Cumulative Prior |  Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /[ Type(s) of Date of Strike Price, Year(s) Initial Initial Cost of o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Forwards - Hedging Effective
1.3533 CAD /1 USD......cccc.0. Canadian Dollar Exposure............... | N/A........ |Currency.. IFiﬂh Third Bank... QFROUN1UWUYUODVIWD51.... | 12/29/2016. | 03/31/2017. ‘ ............. 1 | ..121,500,000 ‘ ........... 1.3533 0 0 0 764,278 | ... | ... 764,278 |..coooovvn0 | 764,278 0 0 303,750 1.00.
1219999. Total-Forwards-Hedging Effective. 0 0 0 764,278 |XXX| ....... 764,278 | ..ooovcivnnn0 [ 764,278 | .o 0 [ 0 [ 303,750 XXX XXX
1269999. Total-Forwards, 0 0 0 764,278 |XXX ....... 764,278 |..ovvvinl0 | 764,278 0 0 303,750 XXX XXX
1399999. Total-Hedging Effective 0 0 0 764,278 |XXX| ...... 764,278 L0 [ 764,278 0 0 303,750 XXX XXX
1449999. TOTAL 0 0 0 764,278 64,278 .0 64,278 ..303,750 XXX XXX
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Annual Statement for the year 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Change in | (Amorization) /| Termination | Value of | Termination -| Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease, BJ/A.CV. Accretion Recognized | Hedged Item| Deferred (b)
Forwards - Hedging Effective
1.3934 CAD/ 1 USD................. | Canadian Dollar Exposure.................. | N/A.........| Currency | Fifth Third Bank... QFROUN1UWUYUODVIWD51... | 12/31/2015. | 03/31/2016. | 03/31/2016. | Maturity.... | ............... 11135,000,000 | ........1.2990 | ooovvvvvriinninnn (I I 0 | ...(7,040,781) 0 0 0f... (821,855) | oo 0 | ..(7,040,781) 0 0 {1.00
1.3022 CAD /1 USD. . | Canadian Dollar Exposure N/A. Currency | Fifth Third Bank... QFROUN1UWUYUODVIWD51... | 03/31/2016. | 06/30/2016. | 06/30/2016. | Maturity.... 135,000,000 | ........1.2968 0 .0 431,695) 0 0 0 0 0| ... (431,695) 0 0 {1.00
1.2995 CAD /1 USD . | Canadian Dollar Exposure N/A. Currency | Fifth Third Bank... QFROUN1UWUYUODVIWDS51... | 06/30/2016. | 09/30/2016. | 09/29/2016. | Sale.. 121,500,000 | . 3105 0 0 784,794 0 0 0 0 0 84,794 0 0 {1.00
1.3128 CAD /1 USD . | Canadian Dollar Exposure. N/A. Currency | Fifth Third Bank... QFROUN1UWUYUODVIWDS1... | 09/30/2016. | 12/30/2016. | 12/29/2016. | Sale.. 121,500,000 | ........1.3510 0 0| ....2,616,892 0 0 0 0 0 [..2,616,892 0 0 [1.00
1219999. Total-Forwards-Hedging Effective 0 0 | ...(4,070,790) 0 0 KX)| 0... (821,855) | occocvcccnnend 0 [..(4.070,790) | ...oooovvvevee (I [ 0 XXX
1269999. Total-Forward 0 0 | ...(4,070,790) 0 0 KX)| 0... (ARSI ) — 0 [ ..(4,070,790) | ...oooovvvevene 0 [ i, 0 XXX
1399999. Total-Hedging Effective 0 0 | ....(4,070,790) 0 0 KX 0] .. (821,855) ..(4,070,790) XXX
1449999. TOTAL 0 0 | ...(4,070,790) 0 0 KX)| 0f... (821,855) ..(4,070,790) XXX
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Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures
Hedging Other
Chicago
Commodity Price in Insurance Mercantile
S, I 6 |.....30,000 | 5,000 Bushels of Soybeans ... | Product Pl ] @ 11/16/2017. | Exchange SNZ20JLFK8MNNCLQOF39... | 12/14/2016. | .......... 10.1650 | ..coovvenenee 9.8925 | .......... 8,175 | ... 8,175 0 0 (V1 8,175 | v 0 e 10,200 | .coooverirrinee (VN R 5,000
Chicago
Commodity Price in Insurance Mercantile
S0, I 7 ].....35,000 | 5,000 Bushels of Soybeans ... | Product Pl ] @ 11/16/2017. | Exchange SNZ20JLFK8MNNCLQOF39... | 12/20/2016. | ............ 9.9675 | ..ooovveennd 9.8925 2,625 2,625 0 0 (V1 2,625 | oo (1 [ I 11,900 | oo (VN R 5,000
Chicago
Commodity Price in Insurance Mercantile
[0, I 19 |....95,000 | 5,000 Bushels of Soybeans ... | Product Pl ] @ 11/16/2017. | Exchange SNZ20JLFK8MNNCLQOF39... | 12/21/2016. | ............ 9.9571 | oo 9.8925 | .......... 6,137 | v 6,137 0 0 (U I 6,137 | cvre 0 [ e 32,300 | oo (VN I 5,000
Chicago
Commodity Price in Insurance Mercantile
52, G I 5 | .....25,000 | 5,000 Bushels of Soybeans ... | Product Pl ] @ 11/16/2017. | Exchange SNZ20JLFK8MNNCLQOF39... | 12/22/2016. | ............ 9.9300 | .cerrerend 9.8925 938 938 0 0 (V1 IR 937 0 8,500 0 s 5,000
Chicago
Commodity Price in Insurance Mercantile
5, I 8 | .....40,000 | 5,000 Bushels of Soybeans ... | Product P, 1] @ 11/16/2017. | Exchange SNZ20JLFK8MNNCLQOF39... | 12/23/2016. | ............ 9.8300 | .covveunennd 9.8925 | ......... (2,500) | ..ocene (2,500) 0 0 0] e (2,500) [ .oovvereinend 0 e 13,600 | .coovvverine [V R 5,000
Chicago
Commodity Price in Insurance Mercantile
S0, I 5] .....25,000 | 5,000 Bushels of Soybeans ... | Product Pl ] @ 11/16/2017. | Exchange SNZ20JLFK8MNNCLQOF39... | 12/27/2016. | ............ 9.9750 | .o 9.8925 2,063 2,063 0 0 (U I 2,062 | .o (1[N I 8,500 | .o (V1 R 5,000
Chicago
Commodity Price in Insurance Mercantile
[0, 4 |.....20,000 | 5,000 Bushels of Soybeans ... | Product Pl @ 11/16/2017. | Exchange SNZ20JLFK8MNNCLQOF39... | 12/30/2016. | ............ 9.8900 | ..oovvinnnd 9.8925 (50) (50) 0 0 0 (50) 0 [ v 6,800 | ..o 0] s 5,000
13429999, TOtal-Short FUIUIES-HEAGING OfhET..... ittt ottt sk 40 SEEE L L 0L LR E LR EEE LRttt | crannies 17,387 | ... 17,387 0 0 0] s 17,387 XXX XXX
1389999, TOtAI-ShOI FUIUIES. ...ttt sttt et s sese st ee s s e R s8R f L8 EfeE £ £HE S E L eEE R eEESEEeEEoEEe EieEteEEoeE oL L EEE L E e L e oEE SRR EEEE L E LR EE £ eE £ E £ E L E Rttt | cnrins 17,387 | ..o 17,387 0 0 0] e 17,387 XXX XXX
1409999, TOtAI-HEAGING ONOT.. ..tttk et es st ee e e s e 81k o888 8888848080k E e E L8008 ek o8 eEE1e 4418488 oeE oL b oL b e oL b E L E 108 E 848884 E L b 8L L L84 E 1L b8 E bbb h bbbttt | anirenes 17,387 | ........ 17,387 0 0 0 e 17,387 XXX XXX
1449999, TOTAL.....ooivieiieiieeiece et . 17,387 . 17,387 0 0 0 .17,387 ..91,800 XXX XXX




Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

Ticker | Number of
Symbol | Contracts

Description of Item(s) Hedged, Used for
Income Gel ion or Repli

Date of
Maturity or
Expiration

9

Exchange

1"

Transaction
Price

12

Termination
Date

Termination
Price

14

Indicate Exercise,
Expiration, Maturity
or Sale

15

Cumulative Variation
Margin at
Termination

Change in Variation Margin

Gain (Loss) Gain (Loss) Used to
Recognized in Adjust Basis of
Current Year Hedged Item

17

Deferred

19

Hedge

Effectiveness at
Inception and at
Termination (b)

20

Value of One (1)
Point

Long Futures
Hedging Other

X4

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

44444444444444 3.8250

.............. 3.8300

.............. 3.8550

AAAAAAAAAAAAAA 3.8850

44444444444444 3.9025

.............. 3.8875

.............. 3.8475

AAAAAAAAAAAAAA 3.8175

44444444444444 3.7900

.............. 3.7375

.............. 3.7375

44444444444 3.7750

.............. 3.8050

04/01/2016.

04/01/2016.

04/01/2016.

04/01/2016.

04/01/2016.

04/01/2016.

05/04/2016.

05/04/2016.

05/04/2016.

05/04/2016.

05/06/2016.

05/06/2016.

05/26/2016.

05/26/2016.

05/31/2016.

05/31/2016.

3.6557

(5,926)

(5,926) 0

5,000

3.6557

(3,486)

(3,486) 0

5,000

3.6557

(3,986)

(3,986) 0

5,000

3.6557

(3,440)

(3,440) 0

5,000

3.6557

(4,936)

(4,936) 0

5,000

3.6557

(3477)

(3,477) 0

5,000

3.8825

350

350 0

5,000

3.8825

325

325 0

5,000

3.8825

1,388

1,388 0

5,000

3.8825

3,625

3,625 0

5,000

3.8452

4,308

4,308 0

5,000

3.8452

2,104

2,104 0

5,000

............ 4.0900

............ 4.1375

11,025

11,025 0

5,000

9,975

9,975 0

5,000

1,663

1,663 0

5,000

10,575

10,575 0

5,000




Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

Ticker
Symbol

Number of
Contracts

Notional Amount

Description of Item(s) Hedged, Used for
Income Gel ion or Repli

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

1"

Transaction
Price

12

Termination
Date

15

Cumulative Variation
Margin at
Termination

Change in Variation Margin

16

Gain (Loss)
Recognized in
Current Year

17

Gain (Loss) Used to
Adjust Basis of
Hedged ltem

Deferred

19

Hedge

Effectiveness at
Inception and at
Termination (b)

20

Value of One (1)
Point

1'1ed

80,000

..95,000

60,000

..20,000

30,000

..25,000

10,000

15,000

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

03/09/2016.

03/09/2016. | ..

03/09/2016.

03/10/2016. | ..

03/14/2016.

03/15/2016. | ..

03/16/2016.

03/17/2016. | ..

03/17/2016.

03/22/2016. | ..

03/23/2016.

03/30/2016.

03/31/2016.

04/08/2016.

04/08/2016.

04/11/2016.

4444444444 3.7850

.......... 3.7850

AAAAAAAAAA 3.8725

.......... 3.8562

AAAAAAAAAA 3.8650

.......... 3.8525

.......... 3.8650

AAAAAAAAAA 3.8175

4444444444 3.7400

.......... 3.7400

.......... 3.71175

06/02/2016.

06/03/2016.

06/06/2016.

06/06/2016.

06/07/2016.

06/07/2016.

06/07/2016.

06/07/2016.

06/08/2016.

06/08/2016.

06/08/2016.

06/08/2016.

06/08/2016.

06/08/2016.

06/10/2016.

06/10/2016.

5,738

5,738

5,000

6,150

6,150

5,000

20,100

20,100

5,000

12,125

12,125

5,000

34,200

34,200

5,000

41,325

26,688

41,325

26,688

5,000

5,000

8,700

16,650

8,700

16,650

5,000

5,000

5,000

13,563

5,675

13,563

5,675

5,000

8,325

8,325

12,050

12,050

5,000

5,000

6,800

6,800

5,000

28,013

28,013

5,000

3,225

3,225

5,000




Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

Ticker
Symbol

Number of
Contracts

Notional Amount

Description of Item(s) Hedged, Used for
Income Gel ion or Repli

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

1"

Transaction
Price

12

Termination
Date

Termination
Price

15

Cumulative Variation
Margin at
Termination

Change in Variation Margin

16

Gain (Loss)
Recognized in
Current Year

17

Gain (Loss) Used to
Adjust Basis of
Hedged ltem

Deferred

19

Hedge

Effectiveness at
Inception and at
Termination (b)

20

Value of One (1)
Point

[ATA

90,000

..40,000

40,000

..20,000

10,000

..30,000

115,000

55,000

5,000 Bushels of Com..............

5,000 Bushels of Corn.

5,000 Bushels of Comn..............

5,000 Bushels of Corn.

5,000 Bushels of Com..............

5,000 Bushels of Corn.

5,000 Bushels of Comn..............

5,000 Bushels of Corn.

5,000 Bushels of Com..............

5,000 Bushels of Corn.

5,000 Bushels of Corn..............

5,000 Bushels of Corn..............

5,000 Bushels of Com..............

5,000 Bushels of Soybeans

5,000 Bushels of Soybeans

5,000 Bushels of Soybeans

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

11/16/2016.

11/16/2016.

11/16/2016.

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

04/11/2016.

04/18/2016. | ..

04/20/2016.

04/22/12016. | ..

05/11/2016.

05/13/2016. | ..

05/13/2016.

05/17/2016. | ..

05/17/2016.

05/23/2016. | ..

06/21/2016.

06/22/2016.

06/22/2016.

02/12/2016.

02/16/2016.

02/18/2016.

444444444 3.7175

.......... 3.9975

AAAAAAAAAA 3.8614

.......... 3.9591

AAAAAAAAAA 4.0275

.......... 4.1350

.......... 4.1023

AAAAAAAAAA 4.1023

4444444444 8.8600

.......... 8.9075

.......... 8.9000

06/14/2016.

06/14/2016.

06/14/2016.

06/15/2016.

06/15/2016.

06/15/2016.

06/23/2016.

06/23/2016.

06/27/2016.

06/27/2016.

06/27/2016.

06/27/2016.

06/29/2016.

04/13/2016.

04/13/2016.

04/13/2016.

........ 4.4000

4.4000

4.4125

3.9725

6,825

6,825

5,000

78,375

78,375

5,000

10,063

10,063

5,000

7,650

7,650

5,000

49,600

49,600

5,000

18,138

18,138

5,000

538

538

5,000

3.9725

(1,100)

(1,100)

5,000

3.9350

(925)

(925)

5,000

3.9350

5,000

3.9350

(2,250)

(23,000)

(2,250)

(23,000)

5,000

3.9350

3.9200

(9,201)

(11,849)

(9,201)

(11,849)

5,000

5,000

9.5525

5,000

9.5525

10,388

6,450

10,388

6,450

5,000

9.5525

3,263

3,263

5,000




Annual Statement for the year 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18 Hedge

Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Ticker Number of Description of Item(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
Symbol | Contracts Notional Amount Descripti Income Gel ion or Repli Identifier (a) Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Paint

€ic3a

Chicago
Mercantile
SZ4...... | oo 2 | e 10,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... [ I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 02/23/2016. | .............. 8.8575 |04/18/2016. 9.6600 |Sale. 8,025 8,025 0 0 0 5,000

Chicago
Mercantile
.| 11/116/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 02/25/2016. | ..

5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I.... 04/18/2016. 9.6600 |Sale. 4,200 4,200 0 0 0 5,000

Chicago
Mercantile
S22 I— 1] 5,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I........ [ — 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 02/26/2016. | .............. 8.7900 | 04/18/2016. 9.6600 |Sale. 4,350 4,350 0 0 0 5,000

Chicago
Mercantile
.| 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 03/02/2016. | ..

5,000 Bushels of Soybeans......... Commaodity Price in Insurance Product...

04/18/2016. 9.6600 |Sale. 9,700 9,700 0 0 0 5,000

Chicago
Mercantile
572 I LI 5,000 | 5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... f- I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 03/02/2016. | .............. 8.6900 |04/20/2016. 9.9750 |Sale. 6,425 6,425 0 0 0 5,000

Chicago
Mercantile
.| 11/116/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 03/03/2016. | ..

5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I.... 04/20/2016. 9.9750 |Sale. 12,525 12,525 0 0 0 5,000

Chicago
Mercantile
SZ4...... | v 2 [ s 10,000 | 5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I........ [ — 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 03/04/2016. | .............. 8.9050 | 04/20/2016. 9.9750 |Sale. 10,700 10,700 0 0 0 5,000

Chicago
Mercantile
.| 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 03/07/2016. | ..

..15,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product...

04/20/2016. 9.9750 |Sale. 15,488 15,488 0 0 0 5,000

Chicago
Mercantile
SZ4...... | o 4| 20,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... f- I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 03/09/2016. | .............. 8.9700 |04/20/2016. 9.9750 |Sale. 20,100 20,100 0 0 0 5,000

Chicago
Mercantile
.| 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 03/10/2016. | ..

5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I.... 04/20/2016. 9.9750 |Sale. 4,937 4,937 0 0 0 5,000

Chicago
Mercantile
S22 — 1] 5,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... [ 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 03/14/2016. | .............. 9.0575 | 04/20/2016. 9.9750 |Sale. 4,588 4,588 0 0 0 5,000

Chicago
Mercantile
SZ4...... | oo KT 15,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... [ I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 03/14/2016. | .............. 9.0575 |04/28/2016. | .......... 10.0925 |Sale. 15,525 15,525 0 0 0 5,000

Chicago
Mercantile
SZ4...... | oo 2 | i 10,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... FC I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 03/15/2016. | .............. 9.0400 |04/28/2016. | .......... 10.0925 | Sale 10,525 10,525 0 0 0 5,000

Chicago
Mercantile
SZ4...... | e LI [ 5,000 | 5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... [ I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 03/16/2016. | .............. 8.9900 |05/04/2016. | .......... 10.1425 | Sale. 5,763 5,763 0 0 0 5,000

Chicago
Mercantile
SZ4......| s 2 [, 10,000 | 5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... - 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 03/17/2016. | .............. 9.0650 | 05/04/2016. | .......... 10.1425 | Sale. 10,775 10,775 0 0 0 5,000

1289999. Total-Long Futures-Hedging Other. 556,000 556,000 0 0 XXX XXX

1329999. Total-Long Futures. 556,000 556,000 0 0 XXX XXX

Short Futures
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Annual Statement for the year 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

Ticker
Symbol

Number of
Contracts

Notional Amount

Description of Item(s) Hedged, Used for
Income Gel ion or Repli

Schedule /
Exhibit
Identifier

Type(s)
of Risk(s)
(@)

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

1"

Transaction
Price

12

Termination
Date

Termination
Price

Indicate Exercise,
Expiration, Maturity

14

or Sale

15

Cumulative Variation

Margin at
Termination

Change in Variation Margin

16 17

Gain (Loss) Used to
Adjust Basis of
Hedged ltem

Gain (Loss)
Recognized in
Current Year

Deferred

19
Hedge

Effectiveness at
Inception and at
Termination (b)

20

Value of One (1)
Point

Hedging Other

15,000

65,000

80,000

..50,000

35,000

..35,000

40,000

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

5,000 Bushels of Corn.

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

P11

P11

P11

P, 1,1

P11

P11

P, 1,1

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

06/29/2016.

06/29/2016.

06/30/2016.

06/30/2016.

06/30/2016.

06/30/2016.

06/30/2016. | ..

07/01/2016.

07/01/2016. | ..

07/01/2016.

07/01/2016. | ..

07/01/2016.

07/01/2016. | ..

07/01/2016.

07/01/2016. | ..

07/01/2016.

.............. 3.9200

AAAAAAAAAAAAAA 3.9200

44444444444444 3.7300

.............. 3.7300

.............. 3.7300

AAAAAAAAAAAAAA 3.7300

.............. 3.6725

AAAAAAAAAAAAAA 3.6725

.............. 3.6725

.............. 3.6725

44444444444444 3.6725

08/02/2016.

09/01/2016.

09/01/2016.

09/20/2016.

10/05/2016.

10/07/2016.

10/11/2016.

10/11/2016.

10/12/2016.

10/14/2016.

10/17/2016.

10/18/2016.

10/19/2016.

10/20/2016.

10/21/2016.

10/24/2016.

3.3225

Sale.

8,963

8,963 0

5,000

3.1975

Sale

46,963

46,963 0

5,000

3.1975

Sale.

45,263

45,263 0

5,000

3.4075

Sale.

1,613

1,613 0

5,000

3.4675

Sale.

35,438

35,438 0

5,000

3.4250

Sale

13,725

13,725 0

5,000

3.4325

Sale.

19,338

19,338 0

5,000

3.4325

Sale.

4,801

4,801 0

5,000

3.3775

Sale.

11,801

11,801 0

5,000

3.5775

Sale

7,603

7,603 0

5,000

35350

Sale.

6,877

6,877 0

5,000

3.5300

Sale.

4,989

4,989 0

5,000

Sale.

3,326

3,326 0

3.5775

35325

Sale.

5,601

5,601 0

5,000

5,000

3.5225

Sale

5,000

3.4875

Sale.

4,501

7,401

4,501 0

7,401 0

5,000




Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

Ticker
Symbol

Number of
Contracts

Description of Item(s) Hedged, Used for
Income Gel ion or Repli

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

1"

Transaction
Price

12

Termination
Date

Termination
Price

Indicate Exercise,
Expiration, Maturity
or Sale

14

15

Cumulative Variation
Margin at
Termination

Change in Variation Margin

16

Gain (Loss)
Recognized in
Current Year

17

Gain (Loss) Used to
Adjust Basis of
Hedged ltem

Deferred

19

Hedge

Effectiveness at
Inception and at
Termination (b)

20

Value of One (1)
Point

g'Le3d

5,000 Bushels of Com..............

5,000 Bushels of Corn.

5,000 Bushels of Comn..............

5,000 Bushels of Corn.

5,000 Bushels of Com..............

5,000 Bushels of Corn.

5,000 Bushels of Comn..............

5,000 Bushels of Corn.

5,000 Bushels of Com..............

5,000 Bushels of Corn.

5,000 Bushels of Corn..............

5,000 Bushels of Corn..............

5,000 Bushels of Com..............

5,000 Bushels of Com..............

5,000 Bushels of Corn..............

5,000 Bushels of Soybeans

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

. | Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

Commodity Price in Insurance Product...

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

. | 12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

12/16/2016.

11/16/2016.

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

Chicago
Mercantile
Exchange

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

SNZ20JLFK8MNNCLQOF39...

07/01/2016.

07/05/2016. | ..

07/05/2016.

07/05/2016. | ..

07/05/2016.

07/06/2016. | ..

07/06/2016.

07/06/2016. | ..

07/14/2016.

07/14/2016. | ..

07/14/2016.

07/18/2016.

07/18/2016.

07/25/2016.

09/27/2016.

05/11/2016.

4444444444 3.6725

.......... 3.5600

AAAAAAAAAA 3.5600

.......... 3.4825

AAAAAAAAAA 3.7000

.......... 3.7000

AAAAAAAAAA 3.6250

4444444444 3.4000

.......... 3.3150

........ 10.6825

10/25/2016.

10/25/2016.

10/26/2016.

10/27/2016.

10/28/2010.

10/28/2016.

10/31/2016.

11/01/2016.

11/01/2016.

11/09/2016.

11/16/2016.

11/16/2016.

11/21/2016.

11/21/2016.

11/28/2016.

05/13/2016.

3.4850

Sale.

938

938

5,000

3.4850

Sale.

1,875

1,875

5,000

3.5475

Sale.

438

438

5,000

3.5350

Sale.

1,000

1,000

5,000

3.5600

Sale

5,000

3.5600

Sale.

(2,325)

(2,325)

5,000

35500

Sale.

(2,363)

(2,363)

5,000

3.4875

Sale.

(175)

(175)

5,000

3.4875

Sale

1,063

1,063

5,000

Sale.

3,050

3,050

3.5475

3.4050

Sale.

1,475

1,475

5,000

5,000

Sale.

3.4050

3.4700

Sale

2,200

775

2,200

775

5,000

5,000

3.4700

Sale.

5,000

3.4900

Sale.

(700)

(4,375)

(700)

(4,375)

5,000

10.5650

Sale.

2,350

2,350

5,000




Annual Statement for the year 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18 Hedge

Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Ticker Number of Description of Item(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
Symbol | Contracts Notional Amount Descripti Income Gel ion or Repli Identifier (a) Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Paint

9'Lea

Chicago
Mercantile
SZA...... | o 4| 20,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... [ I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 05/11/2016. | ............ 10.6825 | 05/23/2016. | .......... 10.3350 | Sale. 6,950 6,950 0 0 0 5,000

Chicago
Mercantile
.| 11/116/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 05/11/2016. | ..

06/10/2016.

5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I.... (9,025) (9,025) 0 0 0 5,000

Chicago
Mercantile
SZ4...... | oo, 10 | v 50,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I........ [ — 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 05/11/2016. | ............ 10.6825 | 07/14/2016. | .......... 10.9925 | Sale (15,500) (15,500) 0 0 0 5,000

Chicago
Mercantile
.| 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/28/2016. | ..

07/28/2016. 9.8325 |Sale. (50) (50) 0 0 0 5,000

5,000 Bushels of Soybeans......... Commaodity Price in Insurance Product...

Chicago
Mercantile
SZ4...... | e 4| 20,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... f- I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 05/26/2016. | ............ 10.5050 | 07/28/2016. 9.8325 |Sale. 13,450 13,450 0 0 0 5,000

Chicago
Mercantile
.| 11/116/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 05/26/2016. | ..

08/09/2016. 9.9095 |Sale. 2,978 2,978 0 0 0 5,000

5,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I....

Chicago
Mercantile
SZ4...... | v 2 [ s 10,000 | 5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I........ [ — 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 05/31/2016. | ............ 10.6025 | 08/09/2016. 9.9095 |Sale. 6,930 6,930 0 0 0 5,000

Chicago
Mercantile
.| 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 06/02/2016. | ..

..35,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... 08/09/2016. 9.9095 |Sale. 30,605 30,605 0 0 0 5,000

Chicago
Mercantile
SZ4...... | o L2 I 25,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... FC I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 06/03/2016. | ............ 10.8800 |08/16/2016. | .......... 10.1175 | Sale 19,063 19,063 0 0 0 5,000

Chicago
Mercantile

. | 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 06/06/2016. | .. 08/16/2016.

..15,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I.... 14,550 14,550 0 0 0 5,000

Chicago
Mercantile
SZ4...... | v 2 [ s 10,000 | 5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... [ 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 06/07/2016. | ............ 11.0850 | 08/16/2016. | .......... 10.1175 | Sale 9,675 9,675 0 0 0 5,000

Chicago
Mercantile
SZ4...... | oo L/ [ 20,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... [ I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 06/07/2016. | ............ 11.0850 |08/23/2016. | .......... 10.1525 | Sale. 18,650 18,650 0 0 0 5,000

Chicago
Mercantile
2 N KN I 15,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... FC I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 06/08/2016. | ............ 11.4275 | 08/23/2016. | .......... 10.1525 | Sale 19,125 19,125 0 0 0 5,000

Chicago
Mercantile
SZ4...... | e LI [ 5,000 | 5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... [ I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 06/15/2016. | ............ 11.3925 | 08/23/2016. | .......... 10.1525 | Sale. 6,200 6,200 0 0 0 5,000

Chicago
Mercantile
572 I L2 I 25,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... [ 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 06/21/2016. | ............ 11.1300 | 09/01/2016. 9.4825 | Sale. 41,188 41,188 0 0 0 5,000

Chicago
Mercantile
SZ4...... | oo L/ [ 20,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... [ I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 06/22/2016. | ............ 11.1725 | 09/01/2016. 9.4825 | Sale. 33,800 33,800 0 0 0 5,000




Annual Statement for the year 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18 Hedge

Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Ticker Number of Description of Item(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
Symbol | Contracts Notional Amount Descripti Income Gel ion or Repli Identifier (a) Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Paint

L'z

Chicago
Mercantile
572 S I 8 | oo 40,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... f- I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/06/2016. | ............ 10.4875 | 09/01/2016. 9.4825 |Sale. 40,200 40,200 0 0 0 5,000

Chicago
Mercantile
.| 11/116/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/06/2016. | .

09/08/2016. 9.7425 | Sale. 14,900 14,900 0 0 0 5,000

5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I....

Chicago
Mercantile
(S I (N I 30,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I........ [ — 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/11/2016. | ............ 10.6375 | 09/08/2016. 9.7425 | Sale. 26,850 26,850 0 0 0 5,000

Chicago
Mercantile
.| 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/18/2016. | ..

09/08/2016. 9.7425 |Sale. 4,591 4,591 0 0 0 5,000

5,000 Bushels of Soybeans......... Commaodity Price in Insurance Product...

Chicago
Mercantile
SZ4...... | e 4| 20,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... f- I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/18/2016. | ............ 10.6608 | 09/19/2016. 9.6825 |Sale. 19,566 19,566 0 0 0 5,000

Chicago
Mercantile
.| 11/116/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/18/2016. | .

..15,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I.... 09/20/2016. 9.8950 |Sale. 11,487 11,487 0 0 0 5,000

Chicago
Mercantile
572 I 8 | oo 40,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I........ [ — 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/18/2016. | ............ 10.6608 | 10/05/2016. 9.6450 | Sale. 40,631 40,631 0 0 0 5,000

Chicago
Mercantile
.| 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/20/2016. | ..

..40,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... 10/05/2016. 9.6450 |Sale. 28,543 28,543 0 0 0 5,000

Chicago
Mercantile
SZ4...... | o (7N I 30,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... FC I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/20/2016. | ............ 10.3586 | 10/07/2016. 9.6600 |Sale. 20,957 20,957 0 0 0 5,000

Chicago
Mercantile

. | 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/22/2016. | .. 10/07/2016. 9.6600 | Sale. 2,625 2,625 0 0 0 5,000

..25,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I....

Chicago
Mercantile
572 I L I 30,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... [ 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/22/2016. | .............. 9.7650 | 10/11/2016. 9.5602 |Sale. 6,144 6,144 0 0 0 5,000

Chicago
Mercantile
SZ4...... | oo 6 | oo 30,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... [ I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/25/2016. | .............. 9.6981 |10/11/2016. 9.5602 |Sale. 4,136 4,136 0 0 0 5,000

Chicago
Mercantile
SZ4...... | o YA [P 35,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... FC I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/25/2016. | .............. 9.6981 [10/12/2016. 9.4725 |Sale. 7,895 7,895 0 0 0 5,000

Chicago
Mercantile
SZ4...... | oo 10 [ o 50,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... F- I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 07/26/2016. | .............. 9.7900 |10/14/2016. 9.6750 |Sale. 5,750 5,750 0 0 0 5,000

Chicago
Mercantile
572 I 3| e 15,000 | 5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... [ 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 08/02/2016. | .............. 9.5817 | 10/14/2016. 9.6750 |Sale. (1,400) (1,400) 0 0 0 5,000

Chicago
Mercantile
SZ4...... | oo LT I 40,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... [ I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 08/02/2016. | .............. 9.5817 [ 10/17/2016. 9.7500 | Sale. (6,733) (6,733) 0 0 0 5,000




Annual Statement for the year 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18 Hedge

Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Ticker Number of Description of Item(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
Symbol | Contracts Notional Amount Descripti Income Gel ion or Repli Identifier (a) Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Paint

8'lc3a

Chicago
Mercantile
SZA...... | o 4| 20,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... f- I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 08/02/2016. | .............. 9.5817 |10/18/2016. 9.7675 |Sale. (3,717) (3,717) 0 0 0 5,000

Chicago
Mercantile
.| 11/116/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 08/03/2016. | ..

5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I....

10/18/2016. 9.7675 |Sale. (5,063) (5,063) 0 0 0 5,000

Chicago
Mercantile
S22 I— 1] 5,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I........ [ — 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 08/22/2016. | ............ 10.0550 | 10/18/2016. 9.7675 | Sale. 1,438 1,438 0 0 0 5,000

Chicago
Mercantile
.| 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 08/22/2016. | ..

5,000 Bushels of Soybeans......... Commaodity Price in Insurance Product...

10/19/2016. 9.8025 |Sale. 7,575 7,575 0 0 0 5,000

Chicago
Mercantile
(572 I 3| s 15,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... f- I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 08/22/2016. | ............ 10.0550 | 10/20/2016. 9.7563 |Sale. 4,481 4,481 0 0 0 5,000

Chicago
Mercantile
.| 11/116/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 08/26/2016. | ..

..25,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I....

10/20/2016. 9.7563 | Sale. 333 333 0 0 0 5,000

Chicago
Mercantile
572 I (N I 30,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I........ [ — 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 08/26/2016. | .............. 9.7696 | 10/21/2016. 9.8200 |Sale. (1,513) (1,513) 0 0 0 5,000

Chicago
Mercantile
.| 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 08/26/2016. | ..

..40,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product...

10/24/2016. 9.9625 |Sale. (7,718) (7,718) 0 0 0 5,000

Chicago
Mercantile
SZ4...... | oo LT I 40,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... F- I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 08/26/2016. | .............. 9.7696 | 10/25/2016. 9.8425 |Sale. (2,918) (2,918) 0 0 0 5,000

Chicago
Mercantile
.| 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 08/26/2016. | ..

..35,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I....

10/26/2016.

(10,603) (10,603) 0 0 0 5,000

Chicago
Mercantile
SZ4...... | v 8 | oo 40,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... [ 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... |09/13/2016. | .............. 9.4400 | 10/27/2016. | .......... 10.0800 | Sale. (25,600) (25,600) 0 0 0 5,000

Chicago
Mercantile
SZ4.... | v L3 [ 25,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... E- TR 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 09/14/2016. | .............. 9.4475 [10/28/2016. | .......... 10.1025 |Sale. (16,375) (16,375) 0 0 0 5,000

Chicago
Mercantile
SZ4...... | e 2 | i 10,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... f- I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 09/26/2016. | .............. 9.5000 |10/28/2016. | .......... 10.1025 | Sale. (6,025) (6,025) 0 0 0 5,000

Chicago
Mercantile
SZ4...... | oo 10 [ s 50,000 {5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... | P, 1, I......... [ I 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 09/26/2016. | .............. 9.5000 |10/28/2016. | .......... 10.1150 | Sale. (30,750) (30,750) 0 0 0 5,000

Chicago
Mercantile
SZ4......| s L3 20,000 |5,000 Bushels of Soybeans......... Commodity Price in Insurance Product... |P, 1, I......... - 11/16/2016. | Exchange SNZ20JLFK8MNNCLQOF39... | 09/27/2016. | .............. 9.5125 | 10/28/2016. | .......... 10.1150 | Sale. (12,050) (12,050)

0 5,000

1349999. Total-Short Futures-Hedging Other 549,650 549,650 XXX XXX

1389999. Total-Short Future: 549,650 549,650 XXX XXX

o |o|o|o
o |o|o|o

1409999, TOtAI-HEAGING OtNET. ... L1111 L1111 1181111011111 111000118011 | snssnienas 1,105,650 | ........... 1,105,650 XXX XXX
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Annual Statement for the year 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18 Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Ticker Number of Description of Item(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
Symbol | Contracts Notional Amount D Income Gel ion or Repli Identifier (a) Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Point
BT I OO OO OO OO PP OO OOO OO NPPSPPT PP RSPOOY [PV 1,105,650 | ...........1,105,650 0 XXX XXX
(a) Code Description of Hedged Risk(s)

Commodity
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Annual Statement for the year 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9
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 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 Exposure Sheet Exposure
Traded Derivatives

0199999. Aggregate Sum of Exchange Traded l XXX e 19,937 | oo (2,550) | 19,937 19,937 (2,550) 91,800 91,800
NAIC 6 Desi

Fifth Third Bank............. c 0 764,278 | .o 764,278 303,750 303,750
0799999. Total NAIC B DESIGNAHON. .......iviieriisiiririersssiseierssse st sens | esassssssnsasssessessasese 0 764,278 | ..o 764,278 303,750 303,750
0999999, GrOSS TOAIS.......ouveeeurirririeereeierrese ettt essene s eerees 0 784,216 | .o 784,216 395,550 395,550

1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64
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Annual Statement for the year 2016 of the G REAT AM E RICAN I NSU RAN C E COM PANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1

Exchange Counterparty or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP Identification

4

Description

5

Fair Value

6

Par Value

7

Book/Adjusted
Carrying Value

8

Maturity
Date

9

Type of Margin
(,Vorlv)

NONE




Annual Statement for the year 2016 of the GREAT AMER'CAN INSU RANCE COM PANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

Fair Value

Book/Adjusted
Carrying Value

Maturity
Date

1 2 3 4
NAIC Designation
CUSIP Identification Description Code / Market Indicator
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: ~ Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
3 Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §......... ONAIC2: §....... ONAIC3: §....... 0 NAIC4: §......... ONAICS: §......... ONAIC6: §.......... 0

NONE
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Annual Statement for the year 2016 of the G REAT AM E Rl CAN IN S U RAN C E CO M PANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year:  Fair Value §

NONE
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Annual Statement for the year 2016 of the G REAT AM E Rl CAN IN S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
The Bank of New York Mellon. New York, New York 65 0 117,966 | XXX
Bank of America Miami, Florida 0 0 311,539 | XXX
Bank of America Singapore 10,840 249 7,488,419 | XXX
BB&T. Crestview Hills, Kentucky. 0 0 1,998,658 | XXX
DBS Bank Ltd Singapore 0 0 8,157,862 | XXX
The Bank of Guam Hagatna, Guam 127 1 51,007 | XXX
Certificate of Deposit .25% 12/27/17. 0 0 0 | XXX
The Centreville National Bank Stevensville, Maryland. 0 0 147,255 | XXX
Fifth Third Bank. Cincinnati, Ohio. 226 0 0 | XXX
Certificate of Deposit .05% 6-4-16. 0 0 0 | XXX
First Bank St. Thomas, Virgin Islands 0 107 500,000 | XXX
Certificate of Deposit .70% 12-20-17 0 0 0 | XXX
Huntington National Bank Columbus, Ohio 0 0 4,999,523 | XXX
JP Morgan Chase. Indianapolis, Indiana 59 0 75,081 | XXX
Keybank Albany, New York, 0 0 4,999,936 | XXX
Laconia Savings Bank. Whitefield, New Hampshire 0 0 948,730 | XXX
LaSalle Bank N.A Chicago, lllinois. 0 0 369,538 | XXX
The Norther Trust Company / O'Hare. Schaumburg, lllinois 0 0 1,600,103 | XXX
PNC Bank. Pittsburgh, Pennsylvania 0 0 (22,125,498) | XXX
Northrim Bank Anchorage, Alaska 74 14 36,873 | XXX
Certificate of Deposit .20% 10-22-17 0 0 0 | XXX
Oversea-Chinese Banking Corporation Singapore 35,686 178 5,778,452 | XXX
Royal Bank of Canada Toronto, Canada 35,325 0 23,989,582 | XXX
RBC Dexia Investor Services Trust Toronto, Canada 0 0 4,149,540 | XXX
Sumitomo Mitsui Banking Corporation Singapore 8,615 384 7,659,905 | XXX
US Bank Miami, Florida 0 0 | XXX
Wells Fargo Bank Los Angeles, California 0 0 1,034,416 | XXX
0199999. Total - Open Depositorie 91,016 933 52,288,884 | XXX
0399999. Total Cash on Deposit 91,016 933 52,288,884 | XXX
0599999. Total Cash 91,016 933 52,288,884 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 20,747,674 | 4. April 24,617,267 | 7. July. 32,408,081 | 10. October. 20,813,191
2. February. 26,965,853 | 5. May 65,691,578 | 8. August 48,612,858 | 11. November. (103,060,999)
3. March 70,062,623 | 6. June 24,738,967 | 9. September. 13,444,648 | 12. December. 52,288,884
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Annual Statement for the year 2016 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
;

2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Sweep Accounts
PNC REPUICNASE AGEEEIMENL. ...t rteieee ettt seesteeseeetsseesseesseseeeeseeseeseseseesee et et eeseeseeaeeeeseeseEseeeeeeeseEeeeeseesee et eeEeeseEseeseteesesetetensessesse | £1ekiesesessessesssassessessesaeses et st anteeseE et eesen et et et ensesses st antesses .. [ 12/30/2016....... | oo 0.010 |01/02/2017.......
8499999, TOtal - SWEEP ACCOUNES.......overoreuiissiisaiisiie e tes s st et s
8699999. Total - Cash EQUIVAIENES...........cuiuierireiciece ettt s

....66,176,335




Annual Statement for the year 2016 of the G REAT AM E Rl CAN IN S U RAN C E COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama, PROPERTY AND CASUALTY 0 0 140,088 140,025
2. Alaska . | PAYABLE IF DESIRED, 0 0 36,873 36,873
3. ANZONA.ec s . 0 0 0 0
4. Arkansas... PROPERTY AND CASUALTY 0 0 199,912 200,264
5. California... PROPERTY AND CASUALTY AND WORKERS' COMPENSATION 0 0 92,185,132 95,805,826
6. Colorado.......c.omuevernrrriiriinirii 0 0 0 0
7. ConNECtiCUL........cvvvrrvrrcrircriinac CT|.. . 0 0 0 0
8. Del DE|.. PROPERTY AND CASUALTY. 0 0 130,077 130,122
9. District of Columbia...........ccco...... DC | .o 0 0 0 0
10.  Florida . 0 0 0 0
11, Georgi . PROPERTY AND CASUALTY. 0 0 312,414 320,711
12.  Hawaii Hi e 0 0 0 0
13.  Idaho. D|. PROPERTY AND CASUALTY. 0 0 1,591,115 1,590,243
14, lllinois 1L 0 0 0 0
15, INi@N. ..o INT .o ST.. | PROPERTY AND CASUALTY. 0 0 75,081 75,081
16.  lowa IA].. 0 0 0 0
17, Kansas.......ovmrinnciinnninned KS 0 0 0 0
18, Kentucky......oooooverenverincriinncid KY [ 0 0 0 0
19.  Louisiana LA|.. 0 0 0 0
20. Maine ME]|.. 0 0 0 0
21.  Maryland MD | .o 0 0 0 0
22, Massachusetts.........c...couerrrennncd MA|.. PROPERTY AND CASUALTY 0 0 305,475 312,834
23.  Michigan Mi.. 0 0 0 0
24, Minnesota........ccoocrvevcrvemmnenee MN | o 0 0 0 0
25.  Mississippi MS]| .. 0 0 0 0
26, MiSSOUr......cccoocuerucerrireriiennee MO | 0 0 0 0
27, MONtaNa.......ccovvevmerrerrcerririeened MT] ... B.... | PROPERTY AND CASUALTY. 0 0 25,016 24,992
28.  Nebraska NE|.. . 0 0 0 0
29. ... | PROPERTY AND CASUALTY 0 0 306,872 309,289
30.  New Hampshire.........ccccooerueeee. NH | Lo B.... |PROPERTY AND CASUALTY. 0 0 2,289,560 2,360,666
31, New Jersey.... . 0 0 0 0
32.  New Mexico... " .....B.... | PROPERTY AND CASUALTY. 0 0 781,950 811,422
33 NeW YOrK...oooeereeeeneereeerreennenc NY | ) B.... | PROPERTY AND CASUALTY. 0 0 2,623,696 2,621,614
34.  North Carolina PROPERTY AND CASUALTY 0 0 1,221,902 1,251,336
35.  North Dakota. . 0 0 0 0
36, ONi0.ceeeceereeeeereeieeereerseer PROPERTY AND CASUALTY 3,200,000 3,285,056 0 0
37.  Oklahoma.. . 0 0 0 0
38.  Oregon " PROPERTY AND CASUALTY AND WORKERS' COMPENSATION 0 0 5,954,186 6,143,284
39.  Pennsylvania........cccooeerercneenc PA [ i 0 0 0 0
40.  Rhode Island . 0 0 0 0
41, South Carolina... PROPERTY AND CASUALTY AND SURETY.. 0 0 310,189 310,178
42.  South Dakota 0 0 0 0
43, Tennessee..........coouwmmrreinrinnns . 0 0 0 0
44, Texas PROPERTY AND CASUALTY 0 0 80,047 80,075
45. 0 0 0 0
46. . 0 0 0 0
47.  Virginia.. PROPERTY AND CASUALTY 0 0 244,892 245,324
48.  Washington........cccccccevuverivnnnnen. 0 0 0 0
49.  West Virginia. 0 0 0 0
50.  Wisconsin 0 0 0 0
51, Wyoming....ocoveeeereeeeeeevreeereeed WY i, 0 0 0 0
52. 0 0 0 0
53. . . | PROPERTY AND CASUALTY. 0 0 51,007 51,007
54.  Puerto RiCO.......cccooomrvunriinnanancd 0 0 0 0
55.  US Virgin Islands . | PROPERTY AND CASUALTY. 0 0 500,000 500,000
56.  Northern Mariana Islands.. . . 0 0 0 0
57.  Canada.......ccooceumerreiireenneen. CAN | L B.... |PROPERTY AND CASUALTY. 0 0 119,300,009 | ...ccvvvvvenee 123,343,590
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 1,290,760 1,291,209
59. Total XXX XXX 3,200,000 3,285,056 229,956,252 237,955,965
DETAILS OF WRITE-INS

5801. US AIRCRAFT INS GROUP............. | ... B.... |PROPERTY AND CASUALTY. 0 0 280,165 280,263
5802. US DEPT OF LABOR PROPERTY AND CASUALTY, 0 0 1,010,595 1,010,947
5803. 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVe)........cvvvereriiriirineiienne XXX XXX 0 0 1,290,760 1,291,209
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